
KENTUCKY RETIREMENT SYSTEMS
SPECIAL CALLED

INVESTMENT COMMITTEE MEETING
Tuesday, August 25, 2020

9:00 a.m.  
AGENDA 

9:00 A.M. Call to Order

9:01 A.M. Approval of Minutes*- May 21, 2020

9:05 A.M. Public Comment

9:10 A.M. Standard Reports

9:15 A.M. FYE Performance – Rich Robben

9:25 A.M.     Asset Liability Study - Wilshire

10:10 A.M. Adjourn

* Committee Action Required
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MINUTES OF MEETING
KENTUCKY RETIREMENT SYSTEMS

SPECIAL CALLED INVESTMENT COMMITTEE
MAY 21, 2020, 9:00 A.M., E.T.

VIA LIVE VIDEO TELECONFERENCE DUE TO SB 150,
SIGNED INTO LAW BY THE GOVERNOR ON MARCH 30, 2020,
AND EXECUTIVE ORDER 2020-215 DECLARING A STATE OF 
EMERGENCY EFFECTIVE MARCH 6, 2020 DUE TO COVID-19

At the May 21, 2020 Special Called Investment Committee Meeting, the following Committee 

members were present: Prewitt Lane (Chair), Joseph Grossman, Kelly Downard, Keith Peercy, 

David Harris, Sherry Kremer, and John Cheshire, III. Trustees Betty Pendergrass, Jerry Powell, 

John Chilton, J.T. Fulkerson, and Joe Brothers were also present. Staff members present were 

David Eager, Victoria Hale, Kathy Rupinen, Rebecca Adkins, Erin Surratt, Rich Robben, Andy 

Kiehl, Anthony Chiu, Joseph Gilbert, Steve Willer, Alane Foley and Carol Johnson. Also in 

attendance were Chris Tessman from Wilshire and Brendan Murray and Michael Meehan from 

Putnam Investments. 

Mr. Prewitt Lane called the meeting to order and Ms. Alane Foley called roll.

Mr. Prewitt Lane introduced agenda item Approval of Minutes- May 5, 2020. Mr. Joseph 

Grossman moved and was seconded by Mr. David Harris to approve the minutes as presented. The 

motion passed unanimously. 

Mr. Prewitt Lane introduced agenda item Public Comment.   Ms. Alane Foley stated that no public 

comments were submitted.  
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Mr. Prewitt Lane introduced agenda item Putnam Guidelines. Mr. Andy Kiehl reviewed the 

Putnam dynamic asset allocation strategy with the Investment Committee members.   

After a brief discussion, Mr. David Harris made a motion to approve the customized dynamic 

asset allocation strategy with a 6.25 percent annualized benchmark return on a rolling five year 

basis.  Mr. John Cheshire seconded the motion.  After a roll call vote the motion passed 

unanimously.  

Mr. Prewitt Lane introduced agenda item Ratification of Actuarial Sub-Committee recommended 

actuarial assumptions.  Mr. David Harris reviewed the Kentucky Retirement Systems GRS 

Actuarial Experience Study with the Investment Committee members.   Mr. David Harris stated 

that the three economic assumptions that we need to vote on and approve are: (1) inflation; with

recommendation that we continue to use 2.30%; (2) payroll growth; with a recommendation that 

we continue to use 0.0% for KERS-NH and SPRS and 2.0% for CERS and KERS-H; and (3) 

investment returns; with a recommendation to continue to use 5.25% for KERS-NH and SPRS

pension plans and 6.25% for CERS, KERS-H pension plans and all insurance plans. Mr. Kelly 

Downard moved to ratify the Actuarial Sub-Committee’s recommended actuarial assumptions.  

Ms. Sherry Kremer seconded the motion.  Ms. Alane Foley called roll and the motion passed 

unanimously.  

There being no further business, Ms. Sherry Kremer moved and was seconded by Mr. Kelly 

Downard to adjourn the meeting at 9:32 a.m.  The next meeting of the Investment Committee is
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scheduled for 9:00 a.m. August 25, 2020. Copies of all documents presented are incorporated as 

part of the minutes of the Special Called Investment Committee meeting held May 21, 2020.

CERTIFICATION

I do certify that I was present at this meeting and I have recorded above the action of the Committee 

on the various items considered by it at this meeting.  Further, I certify that all requirements of 

KRS 61.805-61.850 were met in connection with this meeting. 

_______________________
Recording Secretary

I, as Chair of the Investment Committee of the Board of Trustees of the Kentucky Retirement 

Systems, do certify that the Minutes of the meeting held on May 21, 2020 were approved by the

Investment Committee on August 25, 2020.

_______________________
Committee Chair

I have reviewed the Minutes of the Special Called Investment Committee Meeting on May 21, 

2020 for form, content, and legality.

_______________________
Office of Legal Services
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Kentucky Retirement Systems Pension 
Quarterly Board Summary

June 30, 2020

WILSHIRE ASSOCIATES
Wilshire Consulting
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W i l s h i r e  C o n s u l t i n g
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W i l s h i r e  C o n s u l t i n g

JUNE 2020 ASSET CLASS
ASSUMPTIONS

Dev Global LT Dev ex-
US ex-US Emg ex-US Global Private Core Core High US Bond US Global Private Real US

Stock Stock Stock Stock Stock Equity Cash Bond Bond TIPS Yield (Hdg) RES RES RE Cmdty Assets CPI
COMPOUND RETURN (%) 6.00 6.50 6.50 6.75 6.45 8.15 0.75 1.25 2.10 0.30 4.00 0.40 5.10 5.30 6.80 2.25 5.45 1.50
ARITHMETIC RETURN (%) 7.30 7.95 9.45 8.35 7.80 11.50 0.75 1.40 2.55 0.50 4.50 0.45 6.45 6.45 7.70 3.30 5.80 1.50
EXPECTED RISK (%) 17.00 18.00 26.00 18.95 17.10 28.00 1.25 5.15 9.85 6.00 10.00 3.50 17.00 15.80 14.00 15.00 8.75 1.75
CASH YIELD (%) 2.00 3.00 2.50 2.85 2.40 0.00 0.75 1.85 2.65 1.15 7.00 1.10 4.00 4.00 2.60 0.75 2.25 0.00

GROWTH EXPOSURE 8.00 9.00 7.50 8.60 8.25 14.00 0.00 -0.90 -2.30 -3.00 4.00 -1.00 8.00 8.00 5.50 0.00 1.90 0.00
INFLATION EXPOSURE 0.00 3.00 12.00 5.45 2.40 1.00 0.00 -2.50 -6.70 2.50 1.00 -3.00 0.00 1.35 0.00 12.00 4.40 1.00

CORRELATIONS
US Stock 1.00
Dev ex-US Stock (USD) 0.81 1.00
Emerging Mkt Stock 0.74 0.74 1.00
Global ex-US Stock 0.83 0.96 0.87 1.00
Global Stock 0.95 0.92 0.83 0.94 1.00
Private Equity 0.74 0.64 0.62 0.67 0.74 1.00
Cash Equivalents -0.05 -0.09 -0.05 -0.08 -0.07 0.00 1.00
Core Bond 0.28 0.13 0.00 0.09 0.20 0.31 0.19 1.00
LT Core Bond 0.31 0.16 0.01 0.12 0.23 0.32 0.11 0.93 1.00
TIPS -0.05 0.00 0.15 0.05 0.00 -0.03 0.20 0.60 0.47 1.00
High Yield Bond 0.54 0.39 0.49 0.45 0.51 0.34 -0.10 0.25 0.32 0.05 1.00
Dev ex-US Bond (Hdg) 0.16 0.25 -0.01 0.18 0.18 0.26 0.10 0.67 0.66 0.39 0.26 1.00
US RE Securities 0.59 0.47 0.44 0.49 0.56 0.50 -0.05 0.17 0.23 0.10 0.56 0.05 1.00
Global RE Securities 0.65 0.59 0.56 0.62 0.66 0.58 -0.05 0.17 0.22 0.11 0.62 0.03 0.94 1.00
Private Real Estate 0.54 0.44 0.44 0.47 0.52 0.51 -0.05 0.19 0.25 0.09 0.57 0.05 0.78 0.76 1.00
Commodities 0.25 0.34 0.39 0.38 0.32 0.27 0.00 -0.02 -0.02 0.25 0.29 -0.10 0.25 0.28 0.25 1.00
Real Assets 0.42 0.43 0.50 0.48 0.47 0.43 0.01 0.24 0.25 0.41 0.53 0.06 0.65 0.69 0.69 0.59 1.00
Inflation (CPI) -0.10 -0.15 -0.13 -0.15 -0.13 -0.10 0.10 -0.12 -0.12 0.15 -0.08 -0.08 0.05 0.03 0.05 0.44 0.26 1.00

EQUITY FIXED INCOME REAL ASSETS
Real Estate

3
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Text

W i l s h i r e  C o n s u l t i n g

RISK MONITOR

Data sources:  Bloomberg
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W i l s h i r e  C o n s u l t i n g

U.S.  EQUITY MARKET

Data sources:  Bloomberg, Wilshire Atlas

WILSHIRE 5000 INDEX 21.9 -3.3 6.8 10.1 10.3 13.7
WILSHIRE U.S. LARGE CAP 21.6 -2.3 8.2 11.0 10.9 14.0
WILSHIRE U.S. SMALL CAP 25.6 -13.8 -7.7 1.9 4.3 11.0
WILSHIRE U.S. LARGE GROWTH 27.3 5.5 18.3 15.9 13.7 16.2
WILSHIRE U.S. LARGE VALUE 15.6 -10.0 -1.5 6.1 7.9 11.8
WILSHIRE U.S. SMALL GROWTH 29.9 -6.7 0.0 6.6 6.2 12.6
WILSHIRE U.S. SMALL VALUE 21.3 -20.5 -14.9 -2.7 2.1 9.3
WILSHIRE REIT INDEX 10.6 -17.8 -12.3 0.2 4.0 9.2
MSCI USA MIN. VOL. INDEX 12.9 -6.5 0.5 9.8 11.0 14.0
FTSE RAFI U.S. 1000 INDEX 18.1 -13.1 -4.3 4.3 6.3 11.7

10 YRAS OF 6/30/2020 QTR YTD 1 YR 3 YR 5 YR
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W i l s h i r e  C o n s u l t i n g

NON-U.S.  EQUITY MARKET

MSCI ACWI EX-US ($G) 16.3 -10.8 -4.4 1.6 2.7 5.5
MSCI EAFE ($G) 15.1 -11.1 -4.7 1.3 2.5 6.2
MSCI EMERGING MARKETS ($G) 18.2 -9.7 -3.0 2.3 3.2 3.6
MSCI FRONTIER MARKETS ($G) 16.2 -20.4 -20.7 -4.5 -2.4 1.9
MSCI ACWI EX-US GROWTH ($G) 19.2 -2.4 6.1 6.4 6.0 7.4
MSCI ACWI EX-US VALUE ($G) 13.7 -19.2 -14.4 -3.4 -0.4 3.6
MSCI ACWI EX-US SMALL ($G) 23.0 -12.6 -4.0 0.2 2.9 6.4
MSCI ACWI MINIMUM VOLATILITY 9.9 -7.5 -1.9 6.4 7.6 10.4
MSCI EAFE MINIMUM VOLATILITY 7.5 -10.0 -5.1 2.2 4.0 7.6
FTSE RAFI DEVELOPED EX-US 13.8 -17.6 -12.1 -2.7 0.1 4.2
MSCI EAFE LC (G) 12.8 -10.3 -3.8 1.7 3.1 7.4
MSCI EMERGING MARKETS LC (G) 16.8 -5.4 1.7 4.9 5.5 6.4

10 YRAS OF 6/30/2020 QTR YTD 1 YR 3 YR 5 YR
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W i l s h i r e  C o n s u l t i n g

U.S.  FIXED INCOME

0

100

200

300

400

500

600

700

800

900

1,000
FIXED INCOME OPTION ADJUSTED SPREAD (BPS)

Securitized Aa Corporate IG Corporate High Yield

0.00

0.50

1.00

1.50

2.00

2.50

3.00

0 5 10 15 20 25 30

TREASURY YIELD CURVE (%)

6/30/2020 3/31/2020 6/30/2019

Data sources:  Bloomberg

BLOOMBERG BARCLAYS AGGREGATE 1.3 6.0 2.9 6.1 8.7 5.3 4.3 3.8
BLOOMBERG BARCLAYS TREASURY 0.5 7.2 0.5 8.7 10.4 5.6 4.1 3.4
BLOOMBERG BARCLAYS GOV'T-REL. 1.3 6.0 3.4 3.9 6.6 4.8 3.9 3.5
BLOOMBERG BARCLAYS SECURITIZED 1.4 2.3 0.9 3.6 5.7 4.0 3.3 3.2
BLOOMBERG BARCLAYS CORPORATE 2.1 8.5 9.0 5.0 9.5 6.3 5.8 5.5
BLOOMBERG BARCLAYS LT G/C 2.4 16.8 6.2 12.8 18.9 10.3 9.0 7.8
BLOOMBERG BARCLAYS LT TREASURY 1.3 19.4 0.2 21.2 25.4 12.0 9.3 7.7
BLOOMBERG BARCLAYS LT GOV't-REL. 2.9 13.5 8.2 4.3 10.0 8.0 7.1 7.2
BLOOMBERG BARCLAYS LT CORP. 3.2 15.2 11.4 6.3 13.8 8.8 8.8 7.8
BLOOMBERG BARCLAYS U.S. TIPS * 0.6 7.8 4.2 6.0 8.3 5.0 3.7 3.5
BLOOMBERG BARCLAYS HIGH YIELD 6.9 3.9 10.2 -3.8 0.0 3.3 4.8 6.7
TREASURY BILLS 0.1 0.3 0.0 0.7 1.7 1.8 1.2 0.7
* Yield and Duration statistics are for a proxy index based on similar maturity, the Bloomberg Barclays U.S. Treasury 7-10 Year Index

10 YRAS OF 6/30/2020 QTR YTD 1 YR 3 YR 5 YRDUR.YTW
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W i l s h i r e  C o n s u l t i n g

REAL ASSETS

Data sources:  Bloomberg, National Council of Real Estate Investment Fiduciaries

BLOOMBERG BARCLAYS U.S. TIPS 4.2 6.0 8.3 5.0 3.7 3.5
BLOOMBERG COMMODITY INDEX 5.1 -19.4 -17.4 -6.1 -7.7 -5.8
WILSHIRE GLOBAL RESI INDEX 9.5 -20.3 -15.2 -0.7 2.6 8.3
NCREIF ODCE FUND INDEX -1.6 -0.6 2.2 5.7 7.3 10.8
NCREIF TIMBERLAND INDEX 0.1 0.2 0.3 2.3 2.8 4.4
ALERIAN MIDSTREAM ENERGY 32.6 -29.6 -29.4 -8.9 -8.0 n.a.

10 YRAS OF 6/30/2020 QTR YTD 1 YR 3 YR 5 YR

-40.00

-30.00

-20.00

-10.00

0.00

10.00

20.00

30.00
NCREIF ODCE FUND INDEX RETURN (%)

Appreciation Income Total Return

0.00

1.00

2.00

3.00

4.00

5.00

6.00

7.00

8.00
REAL ESTATE VALUATION (%)

NPI Current Value Cap Rate
FTSE NAREIT Current Yield
10-Year Treasury Constant Maturity Rate

8

Special Called Investment Committee Meeting - FYE Performance

12



©2020 Wilshire Associates. 

W i l s h i r e  C o n s u l t i n g

ASSET CLASS PERFORMANCE

Data sources:  Bloomberg Note:  Developed asset class is developed equity markets ex-U.S., ex-Canada

ANNUALIZED
5-YEAR

2015 2016 2017 2018 2019 2020 YTD AS OF 6/20
REITs MLPs Emrg Mrkts T-Bills U.S. Equity Core Bond U.S. Equity
4.2% 18.3% 37.7% 1.9% 31.0% 6.1% 10.3%

U.S. Equity High Yield Developed Core Bond REITs U.S. TIPS High Yield
0.7% 17.1% 25.6% 0.0% 25.8% 6.0% 4.8%

Core Bond U.S. Equity U.S. Equity U.S. TIPS Developed T-Bills Core Bond
0.6% 13.4% 21.0% -1.3% 22.7% 0.7% 4.3%

T-Bills Commodities High Yield High Yield Emrg Mrkts U.S. Equity REITs
0.1% 11.8% 7.5% -2.1% 18.9% -3.3% 4.0%

Developed Emrg Mrkts REITs REITs High Yield High Yield U.S. TIPS
-0.4% 11.6% 4.2% -4.8% 14.3% -3.8% 3.7%

U.S. TIPS REITs Core Bond U.S. Equity Core Bond Emrg Mrkts Emrg Mrkts
-1.4% 7.2% 3.6% -5.3% 8.7% -9.7% 3.2%

High Yield U.S. TIPS U.S. TIPS Commodities U.S. TIPS Developed Developed
-4.5% 4.7% 3.0% -11.2% 8.4% -11.1% 2.5%

Emrg Mrkts Core Bond Commodities MLPs Commodities REITs T-Bills
-14.6% 2.6% 1.7% -12.4% 7.7% -17.8% 1.2%

Commodities Developed T-Bills Developed MLPs Commodities Commodities
-24.7% 1.5% 0.8% -13.4% 6.6% -19.4% -7.7%
MLPs T-Bills MLPs Emrg Mrkts T-Bills Midstream MLPs

-32.6% 0.3% -6.5% -14.2% 2.3% -29.6% -12.9%

ASSET CLASS RETURNS - BEST TO WORST

9
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KRS Pension Plan
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Asset Allocation Bucketing
KRS Pension Plan
Periods Ended As of June 30, 2020

Wilshire Consulting

©2020 Wilshire Associates Inc.
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Executive Summary

Policy Target In Policy

20.0%

Outside Policy

0.0% 5.0% 10.0% 15.0% 25.0% 30.0%

Absolute Return (4.0%)

Cash Equivalent (3.2%)

Private Equity (8.3%)

Real Return (5.8%)

Real Estate (4.5%)

Opportunistic Fixed (16.1%)

Core Fixed (20.0%)

Non-U.S. Equity (18.9%)

U.S. Equity (19.1%)

Asset
Allocation

$

Asset
Allocation

(%)

Minimum
Allocation

(%)

Maximum
Allocation

(%)

Target
Allocation

(%)

Target
Rebalance

$

U.S. Equity 2,429,890,418 19.1 10.0 25.0 18.3 -108,588,638

Non-U.S. Equity 2,409,875,254 18.9 10.0 25.0 18.3 -88,573,474

Core Fixed 2,549,639,085 20.0 9.9 19.9 14.9 -657,619,141

Opportunistic Fixed 2,046,525,699 16.1 9.9 19.9 14.9 -154,505,755

Real Estate 573,313,474 4.5 0.0 10.0 5.0 62,659,616

Real Return 741,686,907 5.8 5.0 20.0 15.0 1,166,232,364

Private Equity 1,051,883,339 8.3 7.0 13.0 9.5 156,465,533

Cash Equivalent 409,776,058 3.2 0.0 5.0 1.3 -250,782,786

Absolute Return 506,871,574 4.0 0.0 10.0 3.0 -125,287,720

Total Fund 12,719,461,807 100.0 100.0

Asset Allocation Compliance
KRS Pension Plan
Periods Ended As of June 30, 2020

Wilshire Consulting

©2020 Wilshire Associates Inc.
12
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Comparative Performance

KRS Pension Plan KRS Allocation Index
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Total Fund Summary
KRS Pension Plan
Periods Ended June 30, 2020

Wilshire Consulting
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Allocation

Market
Value

$
%

Performance (%) net of fees

1
Month

QTD YTD FYTD
1

Year
3

Years
5

Years
Since

Inception
Inception

Date

KRS Pension Plan 12,719,461,807 100.00 0.95 8.92 -4.12 1.21 1.21 5.16 5.59 8.82 4/1/1984

KRS Allocation Index 0.71 9.54 -4.45 0.51 0.51 4.82 5.54 8.93

   Value Added 0.24 -0.62 0.33 0.70 0.70 0.34 0.05 -0.11

KRS IPS Index 0.67 9.64 -4.30 0.74 0.74 4.65

   Value Added 0.28 -0.72 0.18 0.47 0.47 0.51

KERS Pension Plan 2,316,004,897 18.21 1.33 8.65 -2.49 2.37 2.37 5.18 5.31 8.79 4/1/1984

KERS Allocation Index 0.98 9.51 -3.28 1.42 1.42 4.89 5.21 8.88

   Value Added 0.35 -0.86 0.79 0.95 0.95 0.29 0.10 -0.09

KERS IPS Index 0.97 9.76 -3.48 1.25 1.25 4.70

   Value Added 0.36 -1.11 0.99 1.12 1.12 0.48

Assumed Rate 5.25% 0.43 1.29 2.59 5.25 5.25 5.25

   Value Added 0.90 7.36 -5.08 -2.88 -2.88 -0.07

KERS (H) Pension Plan 693,794,374 5.45 0.99 9.35 -4.36 0.94 0.94 5.04 5.58 8.82 4/1/1984

KERS (H) Allocation Index 0.64 9.64 -4.59 0.48 0.48 5.04 5.59 8.94

   Value Added 0.35 -0.29 0.23 0.46 0.46 0.00 -0.01 -0.12

KERS (H) IPS Index 0.61 9.63 -4.43 0.67 0.67 4.80

   Value Added 0.38 -0.28 0.07 0.27 0.27 0.24

Assumed Rate 6.25% 0.51 1.53 3.08 6.25 6.25 6.25

   Value Added 0.48 7.82 -7.44 -5.31 -5.31 -1.21

CERS Pension Plan 7,045,846,328 55.39 0.85 8.96 -4.56 0.82 0.82 5.06 5.60 8.82 4/1/1984

CERS Allocation Index 0.60 9.58 -4.64 0.41 0.41 5.03 5.59 8.94

   Value Added 0.25 -0.62 0.08 0.41 0.41 0.03 0.01 -0.12

CERS IPS Index 0.58 9.58 -4.48 0.60 0.60 4.79

   Value Added 0.27 -0.62 -0.08 0.22 0.22 0.27

Assumed Rate 6.25% 0.51 1.53 3.08 6.25 6.25 6.25

   Value Added 0.34 7.43 -7.64 -5.43 -5.43 -1.19

Asset Allocation & Performance
KRS Pension Plan
Periods Ended June 30, 2020

Wilshire Consulting

©2020 Wilshire Associates Inc.
14

Special Called Investment Committee Meeting - FYE Performance

18



Asset Allocation & Performance
KRS Pension Plan
Periods Ended June 30, 2020

Wilshire Consulting

Allocation

Market
Value

$
%

Performance (%) net of fees

1
Month

QTD YTD FYTD
1

Year
3

Years
5

Years
Since

Inception
Inception

Date

CERS (H) Pension Plan 2,377,165,026 18.69 0.82 8.92 -4.60 0.70 0.70 5.04 5.60 8.82 4/1/1984

CERS (H) Allocation Index 0.59 9.58 -4.74 0.27 0.27 5.02 5.58 8.93

   Value Added 0.23 -0.66 0.14 0.43 0.43 0.02 0.02 -0.11

CERS (H) IPS Index 0.56 9.57 -4.58 0.46 0.46 4.78

   Value Added 0.26 -0.65 -0.02 0.24 0.24 0.26

Assumed Rate 6.25% 0.51 1.53 3.08 6.25 6.25 6.25

   Value Added 0.31 7.39 -7.68 -5.55 -5.55 -1.21

SPRS Pension Plan 286,651,184 2.25 1.33 9.02 -2.72 2.22 2.22 5.17 5.21 8.76 4/1/1984

SPRS Allocation Index 0.91 9.13 -3.17 1.64 1.64 5.32 5.64 8.94

   Value Added 0.42 -0.11 0.45 0.58 0.58 -0.15 -0.43 -0.18

SPRS IPS Index 0.90 9.38 -3.37 1.47 1.47 4.84

   Value Added 0.43 -0.36 0.65 0.75 0.75 0.33

Assumed Rate 5.25% 0.43 1.29 2.59 5.25 5.25 5.25

   Value Added 0.90 7.73 -5.31 -3.03 -3.03 -0.08

©2020 Wilshire Associates Inc.
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Total Fund Performance

0.0% 5.0% 10.0% 15.0%-5.0 %

Total Fund

Total Fund Benchmark

Total Value Added

8.9%

9.6%

-0.7 %

Total Value Added:-0.7 %

0.0% 0.6% 1.2%-0.6 %-1.2 %-1.8 %

Other

Manager Value Added

Asset Allocation

-0.3 %

-0.9 %

0.4%

Total Asset Allocation:0.4%

Average Active Weight

0.0% 8.0%-8.0 %-16.0 %

Cash Composite

Core Fixed Composite

Absolute Return Composite

Real Estate Composite

Real Return Composite

Private Equity Composite

Opportunistic Fixed Composite

Non-US Equity Composite

US Equity Composite

3.3%

0.4%

0.5%

-0.3 %

-8.9 %

-0.2 %

1.4%

1.2%

2.6%

Asset Allocation Value Added:0.4%

Asset Allocation Value Added

0.0% 0.4% 0.8%-0.4 %-0.8 %

-0.3 %

0.0%

0.0%

0.0%

0.2%

0.1%

0.0%

0.1%

0.3%

Total Manager Value Added:-0.9 %

Manager Value Added

0.0% 1.0%-1.0 %-2.0 %

0.0%

0.4%

-0.1 %

0.0%

0.0%

0.0%

-1.5 %

0.4%

0.0%

Total Fund Attribution
KRS Pension Plan
Periods Ended 1 Quarter Ending June 30, 2020

Wilshire Consulting
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US Equity Intl. Equity US Fixed Income
Intl. Fixed

Income
Alternative Inv. Real Estate Cash

KRS Pension Plan 19.10 18.95 36.13 0.00 14.10 4.51 3.22¢

5th Percentile 60.14 25.97 60.05 8.96 38.71 14.02 6.99

1st Quartile 49.18 19.86 34.41 4.64 19.86 10.21 2.06

Median 39.73 14.98 26.68 3.74 10.46 8.57 1.13

3rd Quartile 29.44 11.95 20.01 2.23 5.15 5.22 0.56

95th Percentile 14.56 7.05 12.37 0.17 1.65 2.46 0.07

Plan Sponsor TF Asset Allocation
KRS Pension Plan vs All Public Plans-Total Fund
Periods Ended June 30, 2020

Wilshire Consulting

17

Special Called Investment Committee Meeting - FYE Performance

21



-15.0
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QTD YTD
1

Year
3

Years
5

Years
10

Years

KRS Pension Plan 8.92 (91) -4.12 (82) 1.21 (85) 5.16 (70) 5.59 (64) 7.37 (77)¢

KRS Allocation Index 9.54 (89) -4.45 (86) 0.51 (90) 4.82 (79) 5.54 (67) 7.65 (66)�

5th Percentile 16.24 1.63 7.07 7.96 7.38 9.41

1st Quartile 14.51 -1.18 5.04 6.85 6.42 8.63

Median 12.93 -2.40 3.59 5.92 5.90 8.05

3rd Quartile 11.34 -3.78 2.05 4.94 5.22 7.41

95th Percentile 5.49 -6.01 -0.36 3.51 4.08 6.25

Population 674 673 665 632 582 478

Plan Sponsor Peer Group Analysis
KRS Pension Plan vs All Public Plans-Total Fund
Periods Ended June 30, 2020

Wilshire Consulting

Parentheses contain percentile rankings.
Calculation based on monthly periodicity.
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Sharpe

Ratio

1
Year

3
Years

5
Years

1
Year

3
Years

5
Years

1
Year

3
Years

5
Years

KRS Pension Plan 1.21 (85) 5.16 (70) 5.59 (64) 11.37 (14) 8.22 (9) 7.38 (9) 0.02 (88) 0.44 (53) 0.61 (26)¢

KRS Allocation Index 0.51 (90) 4.82 (79) 5.54 (67) 12.21 (20) 8.72 (13) 7.78 (14) -0.03 (92) 0.38 (70) 0.58 (38)�

5th Percentile 7.07 7.96 7.38 7.90 6.64 5.90 0.56 0.67 0.74

1st Quartile 5.04 6.85 6.42 12.54 9.55 8.35 0.32 0.51 0.61

Median 3.59 5.92 5.90 13.85 10.59 9.23 0.21 0.44 0.55

3rd Quartile 2.05 4.94 5.22 14.94 11.39 9.90 0.10 0.36 0.49

95th Percentile -0.36 3.51 4.08 16.52 12.53 10.95 -0.08 0.25 0.38

Plan Sponsor Peer Group Analysis - Multi Statistics
KRS Pension Plan vs All Public Plans-Total Fund
Periods Ended June 30, 2020

Wilshire Consulting

Parentheses contain percentile rankings.
Calculation based on monthly periodicity.
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Risk (Standard Deviation %)

Return
Standard
Deviation

KRS Pension Plan 5.16 8.22��

KRS Allocation Index 4.82 8.72pr

Median 5.92 10.59¾

Plan Sponsor Scattergram
KRS Pension Plan vs All Public Plans-Total Fund
Periods Ended July 1, 2017 To June 30, 2020

Wilshire Consulting

Calculation based on monthly periodicity.

20

Special Called Investment Committee Meeting - FYE Performance

24



Allocation

Market
Value

$
%

Performance (%) net of fees

1
Month

QTD YTD FYTD
1

Year
3

Years
5

Years
Since

Inception
Inception

Date

KRS Pension Plan 12,719,461,807 100.00 0.95 8.92 -4.12 1.21 1.21 5.16 5.59 8.82 4/1/1984

KRS Allocation Index 0.71 9.54 -4.45 0.51 0.51 4.82 5.54 8.93

   Value Added 0.24 -0.62 0.33 0.70 0.70 0.34 0.05 -0.11

KRS IPS Index 0.67 9.64 -4.30 0.74 0.74 4.65

   Value Added 0.28 -0.72 0.18 0.47 0.47 0.51

GROWTH

US Equity Composite 2,429,890,418 19.10 2.16 21.89 -4.76 4.91 4.91 8.98 9.15 11.08 4/1/1984

Russell 3000 Index 2.29 22.03 -3.48 6.53 6.53 10.04 10.03 11.00

   Value Added -0.13 -0.14 -1.28 -1.62 -1.62 -1.06 -0.88 0.08

S&P 500 Index 1,428,219,750 11.23 2.01 20.76 -2.10 8.58 8.58 11.23 10.98 7.57 7/1/2001

S&P 500 Index 1.99 20.54 -3.08 7.51 7.51 10.73 10.73 7.14

   Value Added 0.02 0.22 0.98 1.07 1.07 0.50 0.25 0.43

Scientific Beta 275,436,259 2.17 0.24 19.78 -8.70 -1.38 -1.38 6.53 8.55 7/1/2016

S&P 500 Index 1.99 20.54 -3.08 7.51 7.51 10.73 12.48

   Value Added -1.75 -0.76 -5.62 -8.89 -8.89 -4.20 -3.93

River Road FAV 172,734,595 1.36 1.56 14.54 -19.39 -9.38 -9.38 3.86 9.04 7/1/2016

Russell 3000 Value Index -0.46 14.55 -16.74 -9.42 -9.42 1.41 4.92

   Value Added 2.02 -0.01 -2.65 0.04 0.04 2.45 4.12

Westfield Capital 183,186,296 1.44 2.49 27.28 7.77 23.12 23.12 18.32 13.42 14.08 7/1/2011

Russell 3000 Growth Index 4.32 27.99 8.98 21.94 21.94 18.21 15.23 15.01

   Value Added -1.83 -0.71 -1.21 1.18 1.18 0.11 -1.81 -0.93

Asset Allocation & Performance
KRS Pension Plan
Periods Ended June 30, 2020

Wilshire Consulting
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Asset Allocation & Performance
KRS Pension Plan
Periods Ended June 30, 2020

Wilshire Consulting

Allocation

Market
Value

$
%

Performance (%) net of fees

1
Month

QTD YTD FYTD
1

Year
3

Years
5

Years
Since

Inception
Inception

Date

Internal US Mid Cap 123,477,972 0.97 1.31 24.67 -11.66 -5.42 -5.42 3.40 5.78 6.74 8/1/2014

S&P MidCap 400 Index 1.26 24.07 -12.78 -6.70 -6.70 2.39 5.22 6.28

   Value Added 0.05 0.60 1.12 1.28 1.28 1.01 0.56 0.46

NTGI Structured 177,357,991 1.39 2.14 22.58 -14.19 -7.59 -7.59 2.68 4.93 9.06 10/1/1999

Russell 2000 Index 3.53 25.42 -12.98 -6.63 -6.63 2.01 4.29 7.46

   Value Added -1.39 -2.84 -1.21 -0.96 -0.96 0.67 0.64 1.60

Next Century Growth 69,391,774 0.55 8.11 48.60 17.40 26.76 11/1/2019

Russell Microcap Growth Index 6.41 38.84 1.92 17.10

   Value Added 1.70 9.76 15.48 9.66

Invesco 47,257 0.00

Transition Account 38,525 0.00

Non-US Equity Composite 2,409,875,254 18.95 5.04 19.00 -9.32 -2.05 -2.05 3.17 3.86 3.02 7/1/2000

Policy Index 4.36 16.96 -11.24 -4.74 -4.74 0.99 2.38 2.94

   Value Added 0.68 2.04 1.92 2.69 2.69 2.18 1.48 0.08

BlackRock World Ex US 712,253,929 5.60 3.45 15.54 -11.30 -5.84 -5.84 0.94 2.28 5.56 7/1/2009

Policy Index 3.42 15.34 -11.49 -6.02 -6.02 0.70 2.00 5.33

   Value Added 0.03 0.20 0.19 0.18 0.18 0.24 0.28 0.23

American Century 343,750,523 2.70 6.79 23.09 1.22 12.65 12.65 11.41 7.96 6.05 7/1/2014

Policy Index 4.36 16.96 -11.24 -4.74 -4.74 0.96 2.35 1.11

   Value Added 2.43 6.13 12.46 17.39 17.39 10.45 5.61 4.94

©2020 Wilshire Associates Inc.
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Asset Allocation & Performance
KRS Pension Plan
Periods Ended June 30, 2020

Wilshire Consulting

Allocation

Market
Value

$
%

Performance (%) net of fees

1
Month

QTD YTD FYTD
1

Year
3

Years
5

Years
Since

Inception
Inception

Date

Franklin Templeton 274,773,457 2.16 7.18 28.54 -0.74 11.08 11.08 10.18 8.90 7.02 7/1/2014

Policy Index 4.36 16.96 -11.24 -4.74 -4.74 0.96 2.35 1.11

   Value Added 2.82 11.58 10.50 15.82 15.82 9.22 6.55 5.91

Lazard Asset Mgmt 395,358,497 3.11 3.40 16.22 -11.79 -6.14 -6.14 2.25 2.59 2.13 7/1/2014

Policy Index 4.36 16.96 -11.24 -4.74 -4.74 0.96 2.35 1.11

   Value Added -0.96 -0.74 -0.55 -1.40 -1.40 1.29 0.24 1.02

LSV Asset Mgmt 341,542,873 2.69 3.33 12.82 -17.83 -10.59 -10.59 -1.88 0.69 -0.01 7/1/2014

Policy Index 4.36 16.96 -11.24 -4.74 -4.74 0.96 2.35 1.11

   Value Added -1.03 -4.14 -6.59 -5.85 -5.85 -2.84 -1.66 -1.12

NTGI Int'l Small Cap 74,832,381 0.59 3.34 22.98 -12.40 -3.79 -3.79 0.29 2.83 9.76 12/1/2008

MSCI AC World ex USA Small Cap (Net) 3.26 22.83 -12.80 -4.34 -4.34 -0.17 2.50 9.92

   Value Added 0.08 0.15 0.40 0.55 0.55 0.46 0.33 -0.16

JP Morgan Emerging Markets 138,602,212 1.09 11.01 28.80 -3.07 2.52 11/1/2019

MSCI Emerging Markets IMI 7.57 19.03 -9.98 -3.51

   Value Added 3.44 9.77 6.91 6.03

Pzena Emerging Markets 127,509,370 1.00 5.29 17.36 -19.54 -14.27 11/1/2019

MSCI Emerging Markets (Net) 7.35 18.08 -9.78 -3.19

   Value Added -2.06 -0.72 -9.76 -11.08

Pyramis Intl 3,479 0.00

Non-US Equity Transition 1,248,535 0.01
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Asset Allocation & Performance
KRS Pension Plan
Periods Ended June 30, 2020

Wilshire Consulting

Allocation

Market
Value

$
%

Performance (%) net of fees

1
Month

QTD YTD FYTD
1

Year
3

Years
5

Years
Since

Inception
Inception

Date

Opportunistic Fixed Composite 2,046,525,699 16.09 0.40 1.23 -4.31 -1.32 -1.32 2.15 10/1/2018

Policy Index 1.06 9.94 -4.20 -0.98 -0.98 1.43

   Value Added -0.66 -8.71 -0.11 -0.34 -0.34 0.72

Adams St SPC II A 12,173,804 0.10 0.00 0.00 6/1/2020

Adams St SPC II B 12,173,805 0.10 0.00 0.00 6/1/2020

BSP Coinvestment 12,108,708 0.10 2.81 2.81 4.64 4.64 10/1/2019

S&P/LSTA Leverage Loan Index 1.14 9.70 -4.61 -2.96

   Value Added 1.67 -6.89 9.25 7.60

BSP Private Credit 71,888,876 0.57 -8.53 -8.53 -6.23 -4.26 -4.26 -0.13 2/1/2018

S&P/LSTA Leverage Loan Index 1.14 9.70 -4.61 -1.99 -1.99 1.27

   Value Added -9.67 -18.23 -1.62 -2.27 -2.27 -1.40

Capital Springs 47,581,524 0.37 -4.61 -4.61 -4.61 2/1/2020

S&P/LSTA Leverage Loan Index 1.14 9.70 -5.14

   Value Added -5.75 -14.31 0.53

Cerberus Capital Mgmt 122,104,668 0.96 0.70 0.21 2.07 6.51 6.51 7.72 8.18 8.11 9/1/2014

S&P/LSTA Leverage Loan Index 1.14 9.70 -4.61 -1.99 -1.99 2.07 2.89 2.77

   Value Added -0.44 -9.49 6.68 8.50 8.50 5.65 5.29 5.34

Columbia 399,980,905 3.14 0.29 8.98 -4.21 0.85 0.85 3.80 4.84 6.28 11/1/2011

Blmbg. Barc. U.S. Corp: High Yield 0.98 10.18 -3.80 0.03 0.03 3.33 4.79 6.01

   Value Added -0.69 -1.20 -0.41 0.82 0.82 0.47 0.05 0.27
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Asset Allocation & Performance
KRS Pension Plan
Periods Ended June 30, 2020

Wilshire Consulting

Allocation

Market
Value

$
%

Performance (%) net of fees

1
Month

QTD YTD FYTD
1

Year
3

Years
5

Years
Since

Inception
Inception

Date

Manulife Asset Mgmt 333,843,276 2.62 0.80 7.16 1.47 4.91 4.91 3.58 3.69 4.21 12/1/2011

Policy Index 0.83 3.81 5.17 7.88 7.88 5.15 4.31 2.58

   Value Added -0.03 3.35 -3.70 -2.97 -2.97 -1.57 -0.62 1.63

Marathon Bluegrass 347,395,378 2.73 1.75 -7.27 -4.71 -4.99 -4.99 1.21 4.52 1/1/2016

Blmbg. Barc. U.S. Corp: High Yield 0.98 10.18 -3.80 0.03 0.03 3.33 7.00

   Value Added 0.77 -17.45 -0.91 -5.02 -5.02 -2.12 -2.48

Shenkman Capital 189,115,463 1.49 1.12 10.14 -4.51 -1.45 -1.45 2.09 2.53 4.03 10/1/2010

S&P/LSTA Leverage Loan Index 1.14 9.70 -4.61 -1.99 -1.99 2.07 2.89 3.94

   Value Added -0.02 0.44 0.10 0.54 0.54 0.02 -0.36 0.09

Waterfall 212,161,726 1.67 1.73 0.60 -15.16 -11.85 -11.85 1.62 4.61 9.09 2/1/2010

Policy Index 1.11 7.65 -2.25 0.39 0.39 2.91 3.75 4.76

   Value Added 0.62 -7.05 -12.91 -12.24 -12.24 -1.29 0.86 4.33

White Oak Yield Spectrum 135,249,706 1.06 -2.18 -2.18 0.00 3.04 3.04 3.56 3/1/2018

S&P/LSTA Leverage Loan Index 1.14 9.70 -4.61 -1.99 -1.99 1.23

   Value Added -3.32 -11.88 4.61 5.03 5.03 2.33

H/2 Credit Partner 68,782,228 0.54 2.93 -16.48 -19.18 -17.98 -17.98 -5.79 -1.29 2.27 7/1/2011

Mesa West Core Lend 59,718,504 0.47 0.61 0.61 2.05 7.29 7.29 7.18 7.52 6.80 5/1/2013

Mesa West IV 22,209,726 0.17 2.41 2.41 4.07 8.98 8.98 7.51 5.91 3/1/2017

Loomis 37,403 0.00
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Asset Allocation & Performance
KRS Pension Plan
Periods Ended June 30, 2020

Wilshire Consulting

Allocation

Market
Value

$
%

Performance (%) net of fees

1
Month

QTD YTD FYTD
1

Year
3

Years
5

Years
Since

Inception
Inception

Date

Private Equity Composite 1,051,883,339 8.27 -6.84 -5.95 -5.81 0.30 0.30 8.62 8.79 10.56 7/1/2002

KRS Short-Term PE Index -6.84 -5.95 -5.81 0.30 0.30 8.62 8.79 10.56

   Value Added 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00

Russell 3000 +3% 1 Quarter Lag -13.54 -20.31 -12.42 -6.40 -6.40 7.12 8.94 10.06

   Value Added 6.70 14.36 6.61 6.70 6.70 1.50 -0.15 0.50

DIVERSIFYING STRATEGIES

Real Return Composite 741,686,907 5.83 -1.57 7.38 -11.41 -9.20 -9.20 -0.91 1.13 2.33 7/1/2011

Real Return (P) -1.57 7.38 -11.41 -9.20 -9.20 -1.32 0.27 1.42

   Value Added 0.00 0.00 0.00 0.00 0.00 0.41 0.86 0.91

Internal TIPS 127,957 0.00 0.02 1.50 0.68 2.16 2.16 2.41 2.23 4.64 5/1/2002

Blmbg. Barc. U.S. TIPS 1-10 Year 1.06 3.76 4.08 5.75 5.75 3.94 2.97 4.25

   Value Added -1.04 -2.26 -3.40 -3.59 -3.59 -1.53 -0.74 0.39

Putnam 453,690,855 3.57

Tortoise Capital 92,483,363 0.73 -7.65 30.08 -33.76 -38.67 -38.67 -15.34 -11.61 4.60 8/1/2009

Alerian MLP Index -7.87 50.18 -35.71 -41.43 -41.43 -16.79 -12.85 1.26

   Value Added 0.22 -20.10 1.95 2.76 2.76 1.45 1.24 3.34

Amerra AGRI Fund II 24,582,383 0.19 0.51 0.51 4.33 16.01 16.01 3.95 5.34 5.31 12/1/2012

Amerra AGRI Holdings 49,210,676 0.39 -1.05 -1.05 -1.35 -0.07 -0.07 -2.35 -1.23 8/1/2015

BTG Pactual 22,961,217 0.18 -14.36 -14.36 -12.24 -13.31 -13.31 -5.62 -7.26 -8.41 12/1/2014

IFM Infrastructure 45,091,708 0.35 -1.52 -1.52 -1.52 1.30 1.30 1.30 7/1/2019

Magnetar MTP EOF II 21,781,630 0.17 -27.99 -27.99 -26.32 -23.80 -23.80 -5.06 -2.99 8/1/2015
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Asset Allocation & Performance
KRS Pension Plan
Periods Ended June 30, 2020

Wilshire Consulting

Allocation

Market
Value

$
%

Performance (%) net of fees

1
Month

QTD YTD FYTD
1

Year
3

Years
5

Years
Since

Inception
Inception

Date

Oberland Capital 7,622,075 0.06 2.68 15.86 15.86 38.30 38.30 17.36 8/1/2018

Taurus Mine Finance 23,595,587 0.19 -13.10 -11.47 -11.47 -7.50 -7.50 4.91 10.84 10.04 4/1/2015

TPF II 774,498 0.01 -0.12 -0.17 -0.17 -0.34 -0.34 4.10 -0.90 -1.97 10/1/2008

Nuveen Real Asset -235,042 0.00

Real Estate Composite 573,313,474 4.51 -1.26 -0.19 2.71 9.78 9.78 8.86 9.13 6.19 7/1/1984

NCREIF ODCE NOF 1 Quarter Lag 0.75 0.75 2.03 3.93 3.93 5.85 7.48

   Value Added -2.01 -0.94 0.68 5.85 5.85 3.01 1.65

Baring 48,280,271 0.38 4.70 6.22 13.30 49.50 49.50 30.41 1/1/2019

Divcowest IV 2,809,191 0.02 -8.42 -8.42 -6.83 5.61 5.61 10.48 21.04 18.31 3/1/2014

Fundamental Partners III 59,365,485 0.47 0.44 0.44 3.37 14.26 14.26 9.20 9.25 5/1/2017

Greenfield Acq VI 542,643 0.00 -15.07 -15.07 -46.37 -61.05 -61.05 -35.19 -20.43 -10.15 12/1/2012

Greenfield Acq VII 18,915,638 0.15 -4.60 -4.60 2.19 13.87 13.87 13.55 13.98 11.99 7/1/2014

Harrison Street 83,940,909 0.66 0.00 1.62 4.02 7.37 7.37 7.98 8.99 8.40 5/1/2012

Lubert Adler VII 26,946,940 0.21 -6.81 -6.81 -5.98 -5.97 -5.97 5.82 4.74 -0.50 7/1/2014

Lubert Adler VII B 31,774,402 0.25 1.48 1.48 6.42 11.45 11.45 6.16 6.16 7/1/2017

Patron Capital 18,589,057 0.15 -12.92 -11.61 -10.30 -7.13 -7.13 10.10 0.15 8/1/2016

Prologis Targeted US 149,813,961 1.18 0.00 2.31 6.67 14.87 14.87 16.74 16.08 15.34 10/1/2014

Rubenstein PF II 17,011,659 0.13 -6.56 -3.02 -3.02 -2.39 -2.39 7.95 6.64 10.97 7/1/2013
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Asset Allocation & Performance
KRS Pension Plan
Periods Ended June 30, 2020

Wilshire Consulting

Allocation

Market
Value

$
%

Performance (%) net of fees

1
Month

QTD YTD FYTD
1

Year
3

Years
5

Years
Since

Inception
Inception

Date

Stockbridge Sm/Mkts 87,817,888 0.69 -1.12 -1.28 -0.28 2.75 2.75 6.55 8.09 8.19 5/1/2014

Walton St RE VI 11,282,426 0.09 -10.87 -10.87 -10.70 -11.16 -11.16 -0.18 0.78 -15.94 5/1/2009

Walton St RE VII 8,923,004 0.07 -12.44 -12.44 -12.16 -14.53 -14.53 -2.24 3.94 6.63 7/1/2013

Perimeter Park 7,300,000 0.06

Absolute Return Composite 506,871,574 3.99 2.02 2.42 -5.74 -4.90 -4.90 -0.05 -0.27 2.77 4/1/2010

HFRI FOF Div 1 Month Lag 2.21 -1.96 -1.26 0.63 0.63 1.97 1.03 2.52

   Value Added -0.19 4.38 -4.48 -5.53 -5.53 -2.02 -1.30 0.25

Arrowmark 327,917,481 2.58 2.58 6.54 -7.44 -2.76 -2.76 3.56 6/1/2018

S&P/LSTA Leverage Loan Index 1.14 9.70 -4.61 -1.99 -1.99 0.96

   Value Added 1.44 -3.16 -2.83 -0.77 -0.77 2.60

Blackstone Strat Opp 1,994,655 0.02 0.02 -9.98 -10.47 -11.72 -11.72 -3.66 8/1/2017

Gotham Neutral Strategies 12,060,233 0.09 -3.33 -2.97 -8.93 -6.59 -6.59 -2.98 -3.98 4/1/2017

Governors Lane Onshore 253,314 0.00 0.00 -13.38 -12.34 -9.76 -9.76 -4.25 -3.13 4/1/2017

Liquidalts H20 Force 13,253,288 0.10 2.48 13.25 -26.43 -21.53 -21.53 -6.05 -1.98 8/1/2016

Luxor Capital 1,005,124 0.01 -1.99 -18.55 -27.39 -39.66 -39.66 -4.92 -3.59 -4.02 4/1/2014

Myriad Opportunities 39,652,516 0.31 1.74 -11.68 -10.26 -10.09 -10.09 -3.90 -0.34 5/1/2016

PAAMCO 7,095 0.00 0.00 0.00 0.00 0.05 0.05 -29.23 -20.02 -9.14 9/1/2011

Pine River 129,754 0.00 1.62 -4.93 -0.70 16.82 16.82 8.44 3.41 4.03 5/1/2014

PRISMA Capital 98,127,055 0.77 1.14 1.14 1.82 1.33 1.33 2.85 0.96 3.28 9/1/2011
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Asset Allocation & Performance
KRS Pension Plan
Periods Ended June 30, 2020

Wilshire Consulting

Allocation

Market
Value

$
%

Performance (%) net of fees

1
Month

QTD YTD FYTD
1

Year
3

Years
5

Years
Since

Inception
Inception

Date

SRS Partners US 8,906,268 0.07 2.64 -4.55 -0.18 5.84 5.84 9.25 8/1/2017

Tricadia Select 3,564,792 0.03 0.00 0.00 0.00 1.05 1.05 -8.63 9/1/2017

LIQUIDITY

Core Fixed Composite 2,549,639,085 20.05 1.15 5.32 3.23 5.34 5.34 6.77 10/1/2018

Blmbg. Barc. U.S. Aggregate 0.63 2.90 6.14 8.74 8.74 9.53

   Value Added 0.52 2.42 -2.91 -3.40 -3.40 -2.76

Loomis Sayles Intmd 533,983,679 4.20 0.77 3.77 5.74 7.73 7.73 8.38 2/1/2019

Blmbg. Barc. U.S. Intermediate Aggregate 0.41 2.13 4.67 6.60 6.60 7.45

   Value Added 0.36 1.64 1.07 1.13 1.13 0.93

Lord Abbett 1,823,469,465 14.34 1.38 6.05 -0.40 1.46 1.46 3.44 10/1/2018

ICE BofAML 1-3 Year U.S. Corporate 0.81 4.39 2.64 4.58 4.58 5.09

   Value Added 0.57 1.66 -3.04 -3.12 -3.12 -1.65

NISA 192,185,940 1.51 0.76 3.84 6.87 9.53 9.53 5.66 4.67 4.67 2/1/2009

Blmbg. Barc. U.S. Aggregate 0.63 2.90 6.14 8.74 8.74 5.32 4.30 4.42

   Value Added 0.13 0.94 0.73 0.79 0.79 0.34 0.37 0.25

Cash Composite 409,776,058 3.22 0.04 0.15 0.58 2.00 2.00 2.17 1.59 3.51 1/1/1988

90 Day US Treasury Bill 0.01 0.02 0.60 1.63 1.63 1.77 1.17 3.13

   Value Added 0.03 0.13 -0.02 0.37 0.37 0.40 0.42 0.38
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Asset Allocation Bucketing
KRS Insurance Plan
Periods Ended As of June 30, 2020

Wilshire Consulting
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Executive Summary

Policy Recommended Target In Policy In Recommended Outside Policy

0.0% 5.0% 10.0% 15.0% 20.0% 25.0% 30.0%

Absolute Return (4.4%)

Cash Equivalent (2.5%)

Private Equity (9.1%)

Real Return (5.8%)

Real Estate (4.4%)

Opportunistic Fixed (16.4%)

Core Fixed (18.3%)

Non-U.S. Equity (19.5%)

U.S. Equity (19.7%)

Asset
Allocation

$

Asset
Allocation

(%)

Minimum
Allocation

(%)

Maximum
Allocation

(%)

Target
Allocation

(%)

Target
Rebalance

$

U.S. Equity 1,081,016,410 19.7 10.0 25.0 18.8 -52,569,698

Non-U.S. Equity 1,068,579,380 19.5 10.0 25.0 18.8 -40,132,668

Core Fixed 1,002,450,369 18.3 8.5 18.5 13.5 -261,968,736

Opportunistic Fixed 897,045,160 16.4 10.0 20.0 15.0 -74,287,790

Real Estate 240,535,890 4.4 2.0 10.0 5.0 33,716,567

Real Return 318,295,794 5.8 5.0 20.0 15.0 504,461,576

Private Equity 497,235,387 9.1 7.0 13.0 10.0 51,269,526

Cash Equivalent 139,593,282 2.5 0.0 5.0 1.0 -84,742,790

Absolute Return 240,297,459 4.4 0.0 10.0 3.0 -75,745,985

Total Fund 5,485,049,132 100.0 100.0

Asset Allocation Compliance
KRS Insurance Plan
Periods Ended As of June 30, 2020

Wilshire Consulting
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Comparative Performance

KRS Insurance Plan KRS Allocation Index
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Total Period
5-25
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Count
75-95
Count

KRS Insurance Plan 10 2 (20%) 3 (30%) 3 (30%) 2 (20%)¾
Benchmark 10 5 (50%) 2 (20%) 3 (30%) 0 (0%)¾

Risk and Return 07/1/15 - 06/30/20
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Total Fund Summary
KRS Insurance Plan
Periods Ended June 30, 2020

Wilshire Consulting
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Allocation

Market
Value

$
%

Performance (%) net of fees

1
Month

QTD YTD FYTD
1

Year
3

Years
5

Years
10

Years
Since

Inception
Inception

Date

KRS Insurance Plan 5,485,049,132 100.00 0.64 8.52 -4.77 0.50 0.50 5.01 5.64 7.47 7.20 4/1/1987

KRS Allocation Index 0.49 9.24 -4.71 0.24 0.24 4.87 5.72 8.34 7.58

   Value Added 0.15 -0.72 -0.06 0.26 0.26 0.14 -0.08 -0.87 -0.38

KRS IPS Index 0.47 9.29 -4.62 0.35 0.35 4.61

   Value Added 0.17 -0.77 -0.15 0.15 0.15 0.40

KERS Insurance Plan 990,148,416 18.05 1.21 9.97 -4.14 0.98 0.98 4.59 5.31 7.20 7.12 4/1/1987

KERS Allocation Index 0.54 9.33 -4.45 0.25 0.25 4.62 5.50 8.21 7.54

   Value Added 0.67 0.64 0.31 0.73 0.73 -0.03 -0.19 -1.01 -0.42

KERS IPS Index 0.52 9.38 -4.37 0.36 0.36 4.38

   Value Added 0.69 0.59 0.23 0.62 0.62 0.21

Assumed Rate 6.25% 0.51 1.53 3.08 6.25 6.25 6.25

   Value Added 0.70 8.44 -7.22 -5.27 -5.27 -1.66

KERS (H) Insurance Plan 513,884,382 9.37 0.58 8.19 -4.99 0.19 0.19 4.83 5.51 7.42 7.18 4/1/1987

KERS (H) Allocation Index 0.44 9.15 -4.74 0.15 0.15 4.82 5.62 8.27 7.56

   Value Added 0.14 -0.96 -0.25 0.04 0.04 0.01 -0.11 -0.85 -0.38

KERS (H) IPS Index 0.42 9.20 -4.66 0.26 0.26 4.55

   Value Added 0.16 -1.01 -0.33 -0.07 -0.07 0.28

Assumed Rate 6.25% 0.51 1.53 3.08 6.25 6.25 6.25

   Value Added 0.07 6.66 -8.07 -6.06 -6.06 -1.42

Asset Allocation & Performance
KRS Insurance Plan
Periods Ended June 30, 2020

Wilshire Consulting
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Asset Allocation & Performance
KRS Insurance Plan
Periods Ended June 30, 2020

Wilshire Consulting

Allocation

Market
Value

$
%

Performance (%) net of fees

1
Month

QTD YTD FYTD
1

Year
3

Years
5

Years
10

Years
Since

Inception
Inception

Date

CERS Insurance Plan 2,481,793,862 45.25 0.57 8.34 -4.89 0.33 0.33 5.03 5.65 7.50 7.20 4/1/1987

CERS Allocation Index 1.28 10.94 -4.82 -0.08 -0.08 4.76 5.58 8.25 7.55

   Value Added -0.71 -2.60 -0.07 0.41 0.41 0.27 0.07 -0.75 -0.35

CERS IPS Index 0.49 9.30 -4.63 0.40 0.40 4.66

   Value Added 0.08 -0.96 -0.26 -0.07 -0.07 0.37

Assumed Rate 6.25% 0.51 1.53 3.08 6.25 6.25 6.25

   Value Added 0.06 6.81 -7.97 -5.92 -5.92 -1.22

CERS (H) Insurance Plan 1,300,187,820 23.70 0.40 7.95 -5.00 0.23 0.23 5.05 5.70 7.52 7.21 4/1/1987

CERS (H) Allocation Index 0.45 9.17 -4.78 0.19 0.19 4.90 5.67 8.30 7.56

   Value Added -0.05 -1.22 -0.22 0.04 0.04 0.15 0.03 -0.78 -0.35

CERS (H) IPS Index 0.43 9.22 -4.70 0.30 0.30 4.63

   Value Added -0.03 -1.27 -0.30 -0.07 -0.07 0.42

Assumed Rate 6.25% 0.51 1.53 3.08 6.25 6.25 6.25

   Value Added -0.11 6.42 -8.08 -6.02 -6.02 -1.20

SPRS Insurance Plan 199,037,839 3.63 0.41 8.05 -4.60 0.63 0.63 5.17 5.76 7.55 7.22 4/1/1987

SPRS Allocation Index 0.39 9.07 -4.73 0.24 0.24 4.89 5.66 8.29 7.56

   Value Added 0.02 -1.02 0.13 0.39 0.39 0.28 0.10 -0.74 -0.34

SPRS IPS Index 0.37 9.12 -4.65 0.35 0.35 4.61

   Value Added 0.04 -1.07 0.05 0.28 0.28 0.56

Assumed Rate 6.25% 0.51 1.53 3.08 6.25 6.25 6.25

   Value Added -0.10 6.52 -7.68 -5.62 -5.62 -1.08
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Total Fund Performance
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Total Fund Attribution
KRS Insurance Plan
Periods Ended 1 Quarter Ending June 30, 2020

Wilshire Consulting
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US Equity Intl. Equity US Fixed Income
Intl. Fixed

Income
Alternative Inv. Real Estate Cash

KRS Insurance Plan 19.71 19.48 34.63 0.00 14.87 4.39 2.54¢

5th Percentile 60.14 25.97 60.05 8.96 38.71 14.02 6.99

1st Quartile 49.18 19.86 34.41 4.64 19.86 10.21 2.06

Median 39.73 14.98 26.68 3.74 10.46 8.57 1.13

3rd Quartile 29.44 11.95 20.01 2.23 5.15 5.22 0.56

95th Percentile 14.56 7.05 12.37 0.17 1.65 2.46 0.07

Plan Sponsor TF Asset Allocation
KRS Insurance Plan vs All Public Plans-Total Fund
Periods Ended June 30, 2020

Wilshire Consulting
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QTD YTD
1

Year
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Years
5

Years
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Years

KRS Insurance Plan 8.52 (91) -4.77 (89) 0.50 (90) 5.01 (74) 5.64 (62) 7.47 (74)¢

KRS Allocation Index 9.24 (90) -4.71 (88) 0.24 (92) 4.87 (78) 5.72 (59) 8.34 (39)�

5th Percentile 16.24 1.63 7.07 7.96 7.38 9.41

1st Quartile 14.51 -1.18 5.04 6.85 6.42 8.63

Median 12.93 -2.40 3.59 5.92 5.90 8.05

3rd Quartile 11.34 -3.78 2.05 4.94 5.22 7.41

95th Percentile 5.49 -6.01 -0.36 3.51 4.08 6.25

Population 674 673 665 632 582 478

Plan Sponsor Peer Group Analysis
KRS Insurance Plan vs All Public Plans-Total Fund
Periods Ended June 30, 2020

Wilshire Consulting

Parentheses contain percentile rankings.
Calculation based on monthly periodicity.
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KRS Insurance Plan 0.50 (90) 5.01 (74) 5.64 (62) 11.41 (14) 8.31 (9) 7.53 (10) -0.04 (93) 0.42 (60) 0.61 (27)¢

KRS Allocation Index 0.24 (92) 4.87 (78) 5.72 (59) 12.07 (18) 8.72 (12) 7.84 (15) -0.05 (94) 0.39 (69) 0.60 (31)�

5th Percentile 7.07 7.96 7.38 7.90 6.64 5.90 0.56 0.67 0.74

1st Quartile 5.04 6.85 6.42 12.54 9.55 8.35 0.32 0.51 0.61

Median 3.59 5.92 5.90 13.85 10.59 9.23 0.21 0.44 0.55

3rd Quartile 2.05 4.94 5.22 14.94 11.39 9.90 0.10 0.36 0.49

95th Percentile -0.36 3.51 4.08 16.52 12.53 10.95 -0.08 0.25 0.38

Plan Sponsor Peer Group Analysis - Multi Statistics
KRS Insurance Plan vs All Public Plans-Total Fund
Periods Ended June 30, 2020

Wilshire Consulting

Parentheses contain percentile rankings.
Calculation based on monthly periodicity.
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Return
Standard
Deviation

KRS Insurance Plan 5.01 8.31��

KRS Allocation Index 4.87 8.72pr

Median 5.92 10.59¾

Plan Sponsor Scattergram
KRS Insurance Plan vs All Public Plans-Total Fund
Periods Ended July 1, 2017 To June 30, 2020

Wilshire Consulting

Calculation based on monthly periodicity.
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• The recommended Asset Allocation Policy

– Similar Return as currently policy with 
modest risk increase (~20bps)

– Slight increase in public equity and 
liquidity bucket investments

– Slight decrease to diversifying assets

– Removal of dedicated allocation to 
Opportunistic; Creation of 
Opportunistic bucket to be used at 
Staff’s discretion

– Maintains approximately 50% chance 
of meeting 5.25% discount rate over 
the next 10 years

Execut ive Summary – KERS (NH)  & 
SPRS

W i l s h i r e  A s s o c i a t e s

Asset Class
Current Policy 
Weights

Recommened 
Policy Weights

U.S. Equity 15.75% 16.00%
Non-U.S. Equity 15.75% 16.00%
High Yield / Specialty Credit 15.00% 15.00%
Private Equity 0.00% 0.00%
Private Equity (Revised) 7.00% 6.75%
Total Growth Assets 53.50% 53.75%

Core Fixed Income 20.50% 21.25%
Cash 3.00% 5.00%
Total Fixed Income 23.50% 26.25%

Real Estate 5.00% 10.00%
Opportunistic 3.00% 0.00%
Real Return 15.00% 10.00%
Total Diversifying 23.00% 20.00%

Total Illiquid Assets 2 21.75% 22.25%

1 Non-U.S. Equity is constrained to be no more than U.S. Equity.
2 Illiquid Assets are comprised of 20% of High Yield / Specialty Credit, Private Equity, Real Estate, Opportun      
3 Private Equity is assumed to be 80% U.S. Equity and 20% of Private Equity (standard assumption).
4 The Total of U.S. REITs and Core Private Real Estate is constrained to not exceed 10%.
5 Private Real Assets is a basket built using 50% Farmland/Timber and 50% Infrastructure.
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• The recommended Asset Allocation Policy

– Similar Return as currently policy with 
modest risk increase (~15bps)

– Slight increase in liquidity bucket 
investments

– Slight decrease to diversifying assets

– Removal of dedicated allocation to 
Opportunistic; Creation of 
Opportunistic bucket to be used at 
Staff’s discretion

– Approximately a 47% chance of 
achieving 6.25% discount rate over 
the next 10 years

Execut ive Summary – KERS/CERS 
Hazardous ,  CERS (NH) ,  and 
Insurance Plans

W i l s h i r e  A s s o c i a t e s

Asset Class
Current Policy 
Weights

Recommened 
Policy Weights

U.S. Equity 18.75% 18.75%
Non-U.S. Equity 18.75% 18.75%
High Yield / Specialty Credit 15.00% 15.00%
Private Equity 10.00% 10.00%
Private Equity (Revised) 0.00% 0.00%
Total Growth Assets 62.50% 62.50%

Core Fixed Income 13.50% 14.50%
Cash 1.00% 3.00%
Total Fixed Income 14.50% 17.50%

Real Estate 5.00% 10.00%
Opportunistic 3.00% 0.00%
Real Return 15.00% 10.00%
Total Diversifying 23.00% 20.00%

Total Illiquid Assets 2 24.75% 25.50%

1 Non-U.S. Equity is constrained to be no more than U.S. Equity.
2 Illiquid Assets are comprised of 20% of High Yield / Specialty Credit, Private Equity, Real Estate, Opportun      
3 Private Equity is assumed to be 80% U.S. Equity and 20% of Private Equity (standard assumption).
4 The Total of U.S. REITs and Core Private Real Estate is constrained to not exceed 10%.
5 Private Real Assets is a basket built using 50% Farmland/Timber and 50% Infrastructure.
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W i l s h i r e  A s s o c i a t e s

Asset  Class  Assumpt ions  as  of  
6/30/2020
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Return - 10-Year (%) 6.00 6.75 5.40 8.15 6.65 1.25 0.75 6.80 3.75 5.45
Return - 30-Year (%) 7.05 7.55 6.60 9.55 7.80 3.30 2.05 7.40 5.10 6.60
Risk (%) 17.00 18.95 7.30 28.00 18.15 5.15 1.25 14.00 4.60 8.75

Correlations
U.S. Equity 1.00
Non-U.S. Equity 0.83 1.00

High Yield / Specialty Credit 0.58 0.50 1.00
Private Equity 0.74 0.67 0.32 1.00

Private Equity (Revised) 0.98 0.83 0.53 0.86 1.00
Core Fixed Income 0.28 0.09 0.19 0.31 0.31 1.00

Cash -0.05 -0.08 -0.10 0.00 -0.04 0.19 1.00
Real Estate 0.54 0.47 0.63 0.51 0.56 0.19 -0.05 1.00

Opportunistic 0.43 0.54 0.62 0.42 0.46 0.07 0.07 0.32 1.00
Real Return 0.43 0.48 0.60 0.43 0.46 0.24 0.01 0.69 0.50 1.00

•    Wilshire’s asset class 
return, risk and correlation 
assumptions are developed 
based on 10-year forward 
looking expectations, adjusted 
to incorporate recent trends.

•    Return expectations 
represent a passive 
investment (beta) and do not 
reflect any value added from 
active management (alpha).

* Il l iquid Assets are comprised of 20% of High Yield / Specialty Credit, Private Equity, Real Estate, Opportunistic and 25% of Real Return.
** Private Equity is assumed to be 80% U.S. Equity and 20% of Private Equity (standard assumption).
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• The asset allocation decision is the most important decision an investor can make

– The asset allocation decision drives 90% of return variability among portfolios

• Wilshire recommends revisiting the asset allocation decision every three to five years, or 
sooner, as market conditions warrant

– Wilshire/KRS last reviewed the asset allocation in June 2018

– Wilshire made recommendations across two different strategic asset allocations

» KERS (NH) & SPRS

» Other Plans 

– KRS adopted the Wilshire recommendations 

• Given recent economic events, as well as pending governance changes within KRS, Wilshire & 
Staff thought an updated asset liability study was warranted

BACKGROUND & OVERVIEW
W i l s h i r e  A s s o c i a t e s
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• Board has allowed the asset allocation decision to be long-term focused

– Current long-term capital market assumptions, specifically low yields within fixed income, 
present challenges to meet discount rate without plans assuming additional risks

– Changes to asset allocation have been modest

• Focus of the 2020 asset allocation review

– Continue to remain focused on long-term performance vs. stated discount rates

– Review assumptions used within Private Equity for KERS (NH) and SPRS

» Mature private markets composite with no new allocations

» Temper return expectations

– Provide Staff with an Opportunistic bucket within Asset Allocation

» Take advantage of potential market dislocations

» Additive to Total Plan return above discount rate

CONSIDERATIONS
W i l s h i r e  A s s o c i a t e s
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FOC U S ON  D EC IS ION S T H AT MAT T ER
W i l s h i r e  A s s o c i a t e s
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R ISK  ASSESSMEN T FR AMEW OR K

BEHAVIORAL

INFLATION

SHORTFALL

DRAWDOWN

LIQUIDITY

ACTIVE

Risk Lenses 
for Plan 

Governance

• Shortfall: Support distributions and 
long-term growth

• Behavioral: Instill strong governance

• Drawdown: Limit portfolio losses

• Inflation: Preserve long-term 
purchasing power

• Liquidity: Balance near-term needs, 
long-term opportunities

• Active: Ensure unique exposures

• Emerging & Long-Term:
Environmental, Social & Governance 
risks, such as externalities, 
intangibles and reputation may be 
linked to various risk lenses

Wilshire’s multi-dimensional view of risk integrates organizational 
and investment considerations into a comprehensive framework 
for evaluating strategic decisions.

EMERGING & LONG-TERM RISKS

W i l s h i r e  A s s o c i a t e s
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ASSET ALLOCATION PROCESS

Optimized Portfolios
“Probability of Success”

Plans’ Benefit 
Stream

(Cash Flows)

Wilshire Capital
Market 

Expectations

Investment 
Policy 

Objectives & 
Constraints

A B C D E

Fund Status 
Volatility

Contribution 
Volatility

Expected 
Risk/Return

Wilshire
Asset/Liability 

Model

W i l s h i r e  A s s o c i a t e s
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PL AN  STAT U S – PEN SION – AS OF JU N E 3 0 ,  2 0 2 0

• KERS Non-Hazardous and SPRS plans are severely underfunded and require significant 
near term contributions.

• KERS Hazardous, CERS Non-Hazardous and CERS Hazardous plans are better funded.

• Wilshire Consulting’s 2020 Report on U.S. State Retirement Systems estimates the 
aggregate funded ratio of over 100 U.S. state-sponsored defined benefit plans to be 
71.8% at fiscal year-end 2019.

W i l s h i r e  A s s o c i a t e s

KERS
Non-Hazardous

KERS
Hazardous

CERS
Non-Hazardous

CERS
Hazardous SPRS

Asset and Liability Data ($ - Millions)

1. Market Value of Assets $2,316 $694 $7,046 $2,377 $287

2. Actuarial Accrued Liability 16,493 1,255 14,726 5,407 1,050

3. MVA Funded Ratio (1. / 2.) 14.04% 55.28% 47.85% 43.96% 27.30%

4. Actuarial Value of Assets $2,483 $701 $7,435 $2,547 $299

5. AVA Funded Ratio (4. / 2.) 15.06% 55.88% 50.49% 47.11% 28.50%

Economic Assumptions

Discount Rate 5.25% 6.25% 6.25% 6.25% 5.25%
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PL AN  STAT U S – IN SU R AN C E – AS OF JU N E 3 0 ,  2 0 2 0

• KERS Non-Hazardous plan is severely underfunded and requires significant near term 
contributions.

• CERS Non-Hazardous, CERS Hazardous and SPRS are better funded.

• KERS Hazardous plans is overfunded.

W i l s h i r e  A s s o c i a t e s

KERS
Non-Hazardous

KERS
Hazardous

CERS
Non-Hazardous

CERS
Hazardous SPRS

Asset and Liability Data ($ - Millions)

1. Market Value of Assets $990 $514 $2,482 $1,300 $199

2. Actuarial Accrued Liability 2,808 440 3,728 1,795 284

3. MVA Funded Ratio (1. / 2.) 35.26% 116.79% 66.57% 72.43% 70.08%

4. Actuarial Value of Assets $1,078 $534 $2,662 $1,371 $205

5. AVA Funded Ratio (4. / 2.) 38.38% 121.31% 71.41% 76.38% 72.16%

Economic Assumptions

Discount Rate 6.25% 6.25% 6.25% 6.25% 6.25%
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PR OJEC T ED C ASH  IN  AN D  OU T FL OW S - PEN SION

• In addition to being severely underfunded, both the KERS Non-Hazardous and SPRS 
have significant expected near-term contributions.  
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PR OJEC T ED C ASH  IN  AN D  OU T FL OW S - PEN SION
W i l s h i r e  A s s o c i a t e s

• KERS Hazardous, CERS Non-Hazardous and CERS Hazardous plans small liquidity 
needs given projected contributions.
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PR OJEC T ED C ASH  IN  AN D  OU T FL OW S - IN SU R AN C E

• KERS Non-Hazardous has minimal near-term liquidity needs given significant projected 
contributions.   

• SPRS has growing liquidity needs given low projected contributions.
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PR OJEC T ED C ASH  IN  AN D  OU T FL OW S - IN SU R AN C E

• KERS Hazardous, CERS Non-Hazardous and CERS Hazardous plans have moderate-
to-low liquidity needs.
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C A P ITA L M A R K E T A S S U M P TIO N S  ( a s  o f  J u n e  3 0 ,  2 0 2 0 )

• Wilshire’s asset class return, risk and correlation assumptions are developed on multi-year forward 
looking expected rates of return and historical risk and correlation, adjusted to incorporate recent 
trends

• Public market return expectations represent a passive investment in the asset class (beta). They do 
not reflect value added from active management (alpha).

W i l s h i r e  A s s o c i a t e s

Asset Classes Expected Return
10 Years

Expected Return
30 Years Risk Cash Yield Factor Exposure 

Growth
Factor Exposure 

Inflation
Liquidity Market 

Level
Liquidity Stressed 

Metric

U.S. Equity 6.00 7.05 17.00 2.00 8.00 0.00 1.00 0.15 

Non-U.S. Equity 6.75 7.55 18.95 2.85 8.60 5.45 0.90 0.05 

High Yield / Specialty Credit 5.40 6.60 7.30 6.55 3.50 1.50 0.00 0.00 

Private Equity 8.15 9.55 28.00 0.00 14.00 1.00 0.00 0.00 

Private Equity (Revised) 6.65 7.80 18.15 1.60 9.20 0.20 0.00 0.00 

Core Fixed Income 1.25 3.30 5.15 1.85 -0.90 -2.50 1.00 0.85 

Cash 0.75 2.05 1.25 0.75 0.00 0.00 1.00 1.00 

Real Estate 6.80 7.40 14.00 2.60 5.50 0.00 0.00 0.00 

Opportunistic 3.75 5.10 4.60 0.00 1.25 1.85 0.30 0.00 

Real Return 5.45 6.60 8.75 2.25 1.90 4.40 0.00 0.00 

High Yield/Specialty Credit is a mix of 50% High Yield and 50% Bank Loans plus 1% alpha
Private Equity (Revised) is a mix of 80% US Equity and 20% Private Equity.
Opportunistic is a mix of 25% Equity Market Neutral, 12.5% Global Macro & 62.5% Relative Value Hedge Funds.
Real Return is a mix of 25% US TIPS, 7.5% Global REITS, 15% Private Real Estate, 10% Commodity, 17.5% Timber, 15% Oil & Gas & 7.5% MLPs.
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A S S E T O N LY E F F IC IE N T F R O N TIE R S
W i l s h i r e  A s s o c i a t e s

Current Policy
KERS & CERS Haz (Ret/Ins), 

CERS NH (Ret/Ins), KERS NH Ins & 
SPRS Ins

Current Policy
KERS NH & SPRS
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KERS NH & SPRS Efficient Frontier KERS & CERS Haz (Ret/Ins), CERS NH (Ret/Ins), KERS NH Ins & SPRS Ins Efficient Frontier

• The Current policies lie very close to the efficient frontiers.
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MOD EL ED  POL IC IES
W i l s h i r e  A s s o c i a t e s

1 Non-U.S. Equity is constrained to be no more than U.S. Equity.
2 Illiquid Assets are comprised of 20% of High Yield / Specialty Credit, Private Equity, Real Estate, Opportunistic and 25% of Real Return.
3 Private Equity is assumed to be 80% U.S. Equity and 20% of Private Equity (standard assumption).

Asset Class
Current Policy

KERS NH & SPRS Optimization 
Constraints

Similar Risk 
Policy

Wilshire
Recommended

Policy

5.25% Return 
Policy

Current Policy
KERS & CERS Haz (Ret/Ins), 
CERS NH (Ret/Ins) & KERS 

NH Ins & SPRS Ins
Optimization 
Constraints

Similar Risk 
Policy

Wilshire
Recommended

Policy

6.25% Return 
Policy

U.S. Equity 15.75% 10% - 100% 1 15.75% 16.00% 16.375% 18.75% 10% - 100% 1 18.25% 18.75% 21.75%
Non-U.S. Equity 15.75% 10% - 100% 1 15.75% 16.00% 16.375% 18.75% 10% - 100% 1 18.25% 18.75% 21.75%
High Yield / Specialty Credit 15.00% 0% - 15% 15.00% 15.00% 15.00% 15.00% 0% - 15% 15.00% 15.00% 15.00%
Private Equity 0.00% 0.0% 0.00% 0.00% 0.00% 10.00% 0% - 10% 10.00% 10.00% 10.00%
Private Equity (Revised) 7.00% 0% - 7% 3 6.00% 6.75% 7.00% 0.00% 0.0% 0.00% 0.00% 0.00%
Total Growth Assets 53.50% 20% - 70% 52.50% 53.75% 54.75% 62.50% 20% - 70% 61.50% 62.50% 68.50%

Core Fixed Income 20.50% 15% - 100% 22.50% 21.25% 20.25% 13.50% 10% - 100% 15.50% 14.50% 10.00%
Cash 3.00% 3% - 5% 5.00% 5.00% 5.00% 1.00% 1% - 3% 3.00% 3.00% 1.50%
Total Fixed Income 23.50% 27.50% 26.25% 25.25% 14.50% 18.50% 17.50% 11.50%

Real Estate 5.00% 5% - 10% 10.00% 10.00% 10.00% 5.00% 5% - 10% 10.00% 10.00% 10.00%
Opportunistic 3.00% 0.0% 0.00% 0.00% 0.00% 3.00% 0.0% 0.00% 0.00% 0.00%
Real Return 15.00% 5% - 10% 10.00% 10.00% 10.00% 15.00% 5% - 10% 10.00% 10.00% 10.00%
Total Diversifying 23.00% 10% - 20% 20.00% 20.00% 20.00% 23.00% 10% - 20% 20.00% 20.00% 20.00%

Total Assets 100.0% 100.0% 100.0% 100.0% 100.0% 100.0% 100.0% 100.0%

Total Illiquid Assets 2 21.75% 21.50% 22.25% 22.50% 24.75% 25.50% 25.50% 25.50%

Expected Return - 10 Years (%) 5.19 5.13 5.20 5.25 5.96 5.90 5.95 6.26
Expected Return - 30 Years (%) 6.44 6.37 6.43 6.47 7.16 7.09 7.13 7.38
Standard Deviation of Return (%) 8.92 8.91 9.09 9.24 10.83 10.82 10.96 11.88

+/(-) in Expected Return - 10 Years (bps) (6) 1 6 (6) (1) 30 
+/(-) in Expected Return - 30 Years (bps) (7) (1) 3 (7) (3) 22 
+/(-) in SD of Return (bps) (1) 17 32 (1) 13 105 

Sharpe Ratio 0.50 0.49 0.49 0.49 0.48 0.48 0.47 0.46
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MOD EL ED  POL IC IES
W i l s h i r e  A s s o c i a t e s

Asset Class
Current Policy

KERS NH & SPRS
Similar Risk 

Policy

Wilshire
Recommended

Policy

5.25% Return 
Policy

Current Policy
KERS & CERS Haz (Ret/Ins), 
CERS NH (Ret/Ins) & KERS 

NH Ins & SPRS Ins

Similar Risk 
Policy

Wilshire
Recommended

Policy

6.25% Return 
Policy

Total Growth Assets 53.50% 52.50% 53.75% 54.75% 62.50% 61.50% 62.50% 68.50%

Total Fixed Income 23.50% 27.50% 26.25% 25.25% 14.50% 18.50% 17.50% 11.50%

Total Diversifying 23.00% 20.00% 20.00% 20.00% 23.00% 20.00% 20.00% 20.00%

Total Assets 100.0% 100.0% 100.0% 100.0% 100.0% 100.0% 100.0% 100.0%

Expected Return - 10 Years (%) 5.19 5.13 5.20 5.25 5.96 5.90 5.95 6.26
Expected Return - 30 Years (%) 6.44 6.37 6.43 6.47 7.16 7.09 7.13 7.38
Standard Deviation of Return (%) 8.92 8.91 9.09 9.24 10.83 10.82 10.96 11.88

+/(-) in Expected Return - 10 Years (bps) (6) 1 6 (6) (1) 30 
+/(-) in Expected Return - 30 Years (bps) (7) (1) 3 (7) (3) 22 
+/(-) in SD of Return (bps) (1) 17 32 (1) 13 105 

Contribution to Asset Volatility (%):
Growth 79.7 77.6 78.5 79.2 85.1 83.4 83.8 86.1
Fixed Income 4.2 4.7 4.2 3.9 2.0 2.4 2.2 1.3
Diversifying 16.1 17.7 17.3 16.9 12.9 14.2 14.0 12.7

Cash Yield 2.7 2.8 2.8 2.8 2.6 2.7 2.7 2.7

Growth Factor 4.2 4.2 4.4 4.4 5.5 5.6 5.6 6.2
Inflation Factor 1.3 1.0 1.0 1.1 1.7 1.4 1.4 1.7

Liquidity (%)
Market 54.3 57.4 56.7 56.4 51.0 53.2 53.1 52.8
Stressed 23.6 27.3 26.3 25.5 16.2 19.8 19.1 14.4

Probability of Reaching
Actuarial Return of 5.25%
Year 10 49.2 48.3 49.3 50.1 58.3 57.7 58.1 60.7
Year 30 77.1 75.7 76.3 76.8 83.7 82.8 83.0 84.1
Actuarial Return of 6.25%
Year 10 35.4 34.6 35.7 36.6 46.6 46.0 46.6 50.1
Year 30 54.8 53.0 54.3 55.2 67.9 66.7 67.2 70.1

Special Called Investment Committee Meeting - Asset Liability Study

68



©2020 Wilshire Associates. 
25

A S S E T O N LY E F F IC IE N T F R O N TIE R S

• The Current policies lie very close to the efficient frontiers.

W i l s h i r e  A s s o c i a t e s

Current Policy
KERS & CERS Haz (Ret/Ins), 

CERS NH (Ret/Ins), KERS NH Ins & 
SPRS Ins

Similar Risk Policy

Similar Return Policy

6.25% Return Policy
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EC ON OMIC  FAC TOR  EXPOSU R ES
Concentrated factor tilts can represent portfolio vulnerability

To the extent possible, portfolios with factor neutrality are desirable

W i l s h i r e  A s s o c i a t e s

U.S. Equity 

Non-U.S. Equity 

High Yield / 
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Private Equity 
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W i l s h i r e  A s s o c i a t e s

MVA FU N D ED  R AT IO
Shortfall Risk:

The potential for the alternatives to 
have a lower median funded ratio than 

the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a lower “very pessimistic” funded 

ratio than the current policy.  

Initial Funded Ratio = 14.04%
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Current Policy Similar Risk Policy Similar Return Policy 5.25% Return Policy Initial Funded Ratio Median

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Very Optimistic 18.24 18.20 18.27 18.32 24.79 24.75 24.89 25.01 31.41 31.28 31.51 31.72 50.44 50.28 50.87 51.36
Optimistic 16.92 16.91 16.93 16.95 21.79 21.76 21.84 21.91 26.83 26.76 26.90 27.00 41.34 41.23 41.54 41.74
Median (Expected) 16.04 16.03 16.04 16.05 20.00 19.97 20.01 20.03 24.18 24.13 24.22 24.28 36.40 36.29 36.45 36.57
Pessimistic 15.16 15.15 15.15 15.14 18.23 18.19 18.20 18.20 21.68 21.63 21.65 21.66 31.82 31.70 31.76 31.80
Very Pessimistic 13.95 13.94 13.91 13.88 16.02 16.01 15.96 15.92 18.44 18.44 18.38 18.32 26.22 26.12 26.07 26.03

2025 2030

(%)

2021 2023
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W i l s h i r e  A s s o c i a t e s

AVA FU N D ED  R AT IO
Shortfall Risk:

The potential for the alternatives to 
have a lower median funded ratio 

than the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a lower “very pessimistic” 

funded ratio than the current policy.  

Initial Funded Ratio = 15.06%
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Current 
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Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Very Optimistic 17.32 17.31 17.33 17.34 22.32 22.31 22.36 22.42 28.54 28.49 28.64 28.77 46.45 46.25 46.71 46.99
Optimistic 17.06 17.06 17.06 17.06 21.10 21.07 21.11 21.14 25.87 25.82 25.90 25.96 40.00 39.90 40.14 40.30
Median (Expected) 16.88 16.88 16.88 16.88 20.35 20.34 20.36 20.37 24.28 24.22 24.27 24.29 36.29 36.19 36.33 36.42
Pessimistic 16.71 16.70 16.70 16.70 19.61 19.59 19.60 19.60 22.74 22.69 22.70 22.71 32.96 32.88 32.92 32.96
Very Pessimistic 16.46 16.46 16.46 16.45 18.60 18.58 18.56 18.55 20.75 20.71 20.68 20.65 28.84 28.73 28.71 28.67

2025 2030

(%)

2021 2023
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W i l s h i r e  A s s o c i a t e s

PL AN  YEAR  C ON T R IBU TION S
Shortfall Risk:

The potential for the alternatives to 
have higher median contributions 

than the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have higher “very pessimistic” 
contributions than the current 

policy.  

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Very Pessimistic 1,138.9 1,138.9 1,138.9 1,138.9 1,154.9 1,155.1 1,155.2 1,155.4 1,183.4 1,183.9 1,184.3 1,184.5 1,250.1 1,251.6 1,251.8 1,251.6
Pessimistic 1,138.9 1,138.9 1,138.9 1,138.9 1,147.5 1,147.5 1,147.6 1,147.6 1,164.1 1,164.5 1,164.5 1,164.4 1,190.8 1,192.5 1,192.0 1,191.5
Median (Expected) 1,138.9 1,138.9 1,138.9 1,138.9 1,141.9 1,141.9 1,141.8 1,141.7 1,149.0 1,149.3 1,148.8 1,148.5 1,145.1 1,146.4 1,144.5 1,143.1
Optimistic 1,138.9 1,138.9 1,138.9 1,138.9 1,136.4 1,136.5 1,136.3 1,136.1 1,133.2 1,133.7 1,132.9 1,132.4 1,089.1 1,091.3 1,088.1 1,085.7
Very Optimistic 1,138.9 1,138.9 1,138.9 1,138.9 1,127.9 1,127.9 1,127.5 1,127.2 1,108.7 1,109.0 1,107.6 1,106.3 1,003.6 1,005.5 1,000.0 996.2
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W i l s h i r e  A s s o c i a t e s

PR ESEN T VAL U E OF C ON T R IBU TION S
Shortfall Risk:

The potential for the alternatives to have 
a higher median present value of 

contributions than the current policy.  

Drawdown Risk:

The potential for the alternatives to have 
a higher “very pessimistic” present value 
of contributions than the current policy.

EROA = 5.25%

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Very Pessimistic 5,101.6 5,102.0 5,102.7 5,103.1 9,242.2 9,246.4 9,248.4 9,249.6
Pessimistic 5,066.0 5,066.8 5,066.8 5,066.7 9,078.5 9,083.5 9,082.0 9,081.6
Median (Expected) 5,039.9 5,040.4 5,039.8 5,039.4 8,951.7 8,956.0 8,951.4 8,948.2
Optimistic 5,013.8 5,014.7 5,013.8 5,013.0 8,813.3 8,815.5 8,807.3 8,801.2
Very Optimistic 4,971.7 4,972.7 4,970.4 4,968.7 8,591.2 8,594.0 8,580.6 8,569.9
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W i l s h i r e  A s s o c i a t e s

MVA EC ON OMIC  C OST
Shortfall Risk:

The potential for the alternatives to have 
a higher median economic cost than the 

current policy.  

Drawdown Risk:

The potential for the alternatives to have 
a higher “very pessimistic” economic cost 

than the current policy.  

EROA = 5.25%

Economic Cost is defined as 
the present value of 
contributions plus 

contributions necessary to 
fully fund the plan at the 

end of the projection period.

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Very Pessimistic 15,396.5 15,404.7 15,413.8 15,421.4 16,104.3 16,106.3 16,111.6 16,118.1
Pessimistic 14,967.4 14,977.4 14,974.2 14,972.7 15,468.0 15,481.2 15,472.7 15,467.9
Median (Expected) 14,632.6 14,639.0 14,628.8 14,621.5 14,949.2 14,962.0 14,939.6 14,926.2
Optimistic 14,276.1 14,290.1 14,270.8 14,254.2 14,386.3 14,407.7 14,371.8 14,344.6
Very Optimistic 13,679.3 13,685.2 13,653.7 13,629.7 13,384.0 13,391.9 13,332.3 13,274.4
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W i l s h i r e  A s s o c i a t e s

AVA EC ON OMIC  C OST
Shortfall Risk:

The potential for the alternatives to have 
a higher median economic cost than the 

current policy.  

Drawdown Risk:

The potential for the alternatives to have 
a higher “very pessimistic” economic cost 

than the current policy.  

EROA = 5.25%

Economic Cost is defined as 
the present value of 
contributions plus 

contributions necessary to 
fully fund the plan at the 

end of the projection period.

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Very Pessimistic 15,124.2 15,130.4 15,135.0 15,138.6 15,898.7 15,912.7 15,916.7 15,923.3
Pessimistic 14,840.2 14,844.2 14,843.4 14,842.5 15,384.5 15,401.8 15,392.9 15,388.0
Median (Expected) 14,623.6 14,628.1 14,623.4 14,619.4 14,959.2 14,966.6 14,950.9 14,938.5
Optimistic 14,394.2 14,402.2 14,390.6 14,380.7 14,479.7 14,489.8 14,457.4 14,434.5
Very Optimistic 14,015.5 14,025.7 14,005.4 13,987.2 13,693.6 13,708.5 13,657.3 13,614.5
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W i l s h i r e  A s s o c i a t e s

MVA FU N D ED  R AT IO
Shortfall Risk:

The potential for the alternatives to 
have a lower median funded ratio than 

the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a lower “very pessimistic” funded 

ratio than the current policy.  

Initial Funded Ratio = 55.28%

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Optimistic 67.23 66.98 67.10 68.19 80.23 79.71 80.14 82.69 89.76 88.91 89.50 93.75 111.18 109.95 111.06 118.71
Optimistic 61.07 60.97 61.05 61.53 67.27 67.04 67.24 68.65 72.71 72.34 72.56 74.67 84.36 83.65 84.32 87.74
Median (Expected) 57.10 57.07 57.10 57.29 60.12 59.97 60.07 60.66 62.96 62.77 62.92 63.91 70.15 69.93 70.18 71.78
Pessimistic 53.11 53.13 53.12 52.98 52.92 52.93 52.93 52.92 53.75 53.77 53.77 54.00 57.78 57.73 57.77 58.39
Very Pessimistic 47.46 47.62 47.52 47.00 44.26 44.44 44.37 43.71 42.55 42.79 42.66 41.94 44.07 44.40 44.25 43.51
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W i l s h i r e  A s s o c i a t e s

AVA FU N D ED  R AT IO
Shortfall Risk:

The potential for the alternatives to 
have a lower median funded ratio than 

the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a lower “very pessimistic” funded 

ratio than the current policy.  

Initial Funded Ratio = 55.88%

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Optimistic 59.96 59.91 59.94 60.15 69.25 68.98 69.15 70.25 80.40 79.97 80.30 82.61 102.35 101.33 102.08 107.46
Optimistic 58.73 58.71 58.73 58.82 63.95 63.82 63.92 64.47 69.96 69.64 69.88 71.11 82.31 81.81 82.23 84.93
Median (Expected) 57.94 57.93 57.94 57.98 60.67 60.61 60.65 60.92 63.40 63.27 63.36 64.05 70.48 70.19 70.46 71.81
Pessimistic 57.14 57.14 57.14 57.11 57.45 57.44 57.45 57.48 57.27 57.29 57.31 57.37 60.81 60.73 60.83 61.32
Very Pessimistic 56.01 56.04 56.02 55.92 53.19 53.29 53.23 52.82 49.68 49.86 49.74 49.15 49.59 49.78 49.72 49.13
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W i l s h i r e  A s s o c i a t e s

PL AN  YEAR  C ON T R IBU TION S
Shortfall Risk:

The potential for the alternatives to 
have higher median contributions 

than the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have higher “very pessimistic” 
contributions than the current 

policy.  

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Pessimistic 57.3 57.3 57.3 57.3 62.2 62.2 62.2 62.5 70.9 70.8 70.9 71.4 90.1 89.7 89.9 90.8
Pessimistic 57.3 57.3 57.3 57.3 59.3 59.3 59.4 59.4 63.9 63.9 63.9 63.9 73.3 73.4 73.3 72.7
Median (Expected) 57.3 57.3 57.3 57.3 57.2 57.3 57.2 57.1 58.3 58.4 58.3 57.8 59.3 59.7 59.3 57.4
Optimistic 57.3 57.3 57.3 57.3 55.1 55.2 55.1 54.8 52.5 52.8 52.6 51.6 41.9 42.7 42.1 38.4
Very Optimistic 57.3 57.3 57.3 57.3 51.9 52.0 52.0 51.3 43.0 43.5 43.2 41.2 14.5 16.2 15.0 0.0
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W i l s h i r e  A s s o c i a t e s

PR ESEN T VAL U E OF C ON T R IBU TION S
Shortfall Risk:

The potential for the alternatives to 
have a higher median present value 

of contributions than the current 
policy.  

Drawdown Risk:

The potential for the alternatives to 
have a higher “very pessimistic” 

present value of contributions than 
the current policy.

EROA = 6.25%

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Pessimistic 270.0 269.8 269.9 270.9 527.9 526.8 527.3 530.2
Pessimistic 257.5 257.6 257.5 257.5 475.6 475.7 475.5 474.2
Median (Expected) 247.9 248.1 247.9 247.1 435.6 436.7 436.0 431.1
Optimistic 238.3 238.6 238.3 236.7 389.2 391.3 389.8 380.0
Very Optimistic 222.9 223.5 223.0 219.9 313.5 318.1 314.7 298.0
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W i l s h i r e  A s s o c i a t e s

MVA EC ON OMIC  C OST
Shortfall Risk:

The potential for the alternatives 
to have a higher median economic 

cost than the current policy.  

Drawdown Risk:

The potential for the alternatives 
to have a higher “very pessimistic” 

economic cost than the current 
policy.  

EROA = 6.25%

Economic Cost is defined as 
the present value of 
contributions plus 

contributions necessary to 
fully fund the plan at the 

end of the projection period.

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Pessimistic 848.0 846.1 847.2 855.8 952.6 951.0 951.8 957.5
Pessimistic 723.8 724.5 723.5 722.0 804.7 805.6 804.4 798.8
Median (Expected) 625.7 627.9 625.3 614.5 673.7 676.9 673.8 654.3
Optimistic 518.2 522.9 519.4 497.1 518.3 525.4 519.1 482.7
Very Optimistic 334.2 343.4 336.7 290.0 256.1 272.0 260.6 177.8
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W i l s h i r e  A s s o c i a t e s

AVA EC ON OMIC  C OST
Shortfall Risk:

The potential for the alternatives to 
have a higher median economic 

cost than the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a higher “very pessimistic” 
economic cost than the current 

policy.  

EROA = 6.25%

Economic Cost is defined as 
the present value of 
contributions plus 

contributions necessary to 
fully fund the plan at the 

end of the projection period.

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Pessimistic 779.2 777.8 778.6 786.0 920.6 919.1 919.2 924.8
Pessimistic 690.3 690.4 690.7 689.5 786.5 786.5 785.8 780.7
Median (Expected) 619.3 620.8 619.6 611.7 672.3 674.0 672.3 656.2
Optimistic 544.9 548.0 545.8 531.5 532.6 539.9 534.5 503.3
Very Optimistic 421.1 428.0 423.0 395.3 314.6 327.2 316.7 255.1
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W i l s h i r e  A s s o c i a t e s

MVA FU N D ED  R AT IO
Shortfall Risk:

The potential for the alternatives to 
have a lower median funded ratio than 

the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a lower “very pessimistic” funded 

ratio than the current policy.  

Initial Funded Ratio = 47.85%

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Optimistic 58.77 58.54 58.65 59.59 71.30 70.80 71.15 73.47 80.90 80.18 80.71 84.48 103.31 101.77 102.93 109.85
Optimistic 53.41 53.33 53.40 53.81 59.98 59.71 59.92 61.06 65.88 65.46 65.79 67.63 78.83 78.31 78.76 81.80
Median (Expected) 49.96 49.94 49.97 50.13 53.64 53.54 53.63 54.11 57.23 57.09 57.17 58.05 65.84 65.70 65.93 67.40
Pessimistic 46.50 46.51 46.50 46.39 47.33 47.36 47.35 47.33 49.08 49.09 49.12 49.28 54.57 54.49 54.59 55.10
Very Pessimistic 41.58 41.72 41.64 41.18 39.79 39.91 39.83 39.22 39.09 39.22 39.13 38.53 42.07 42.28 42.14 41.43
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W i l s h i r e  A s s o c i a t e s

AVA FU N D ED  R AT IO
Shortfall Risk:

The potential for the alternatives to 
have a lower median funded ratio than 

the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a lower “very pessimistic” funded 

ratio than the current policy.  

Initial Funded Ratio = 50.49%

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Optimistic 54.07 54.03 54.05 54.24 62.09 61.88 62.02 62.97 72.36 72.07 72.28 74.34 95.07 94.12 94.93 99.46
Optimistic 53.00 52.98 53.00 53.08 57.49 57.38 57.47 57.95 63.33 63.10 63.27 64.36 76.84 76.36 76.73 79.12
Median (Expected) 52.31 52.31 52.31 52.34 54.65 54.60 54.64 54.87 57.64 57.52 57.61 58.18 66.21 66.01 66.22 67.39
Pessimistic 51.62 51.62 51.62 51.59 51.85 51.83 51.84 51.88 52.28 52.29 52.29 52.37 57.46 57.37 57.47 57.92
Very Pessimistic 50.63 50.66 50.65 50.55 48.16 48.23 48.17 47.82 45.69 45.83 45.74 45.20 47.27 47.45 47.39 46.97
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W i l s h i r e  A s s o c i a t e s

PL AN  YEAR  C ON T R IBU TION S
Shortfall Risk:

The potential for the alternatives 
to have higher median 

contributions than the current 
policy.  

Drawdown Risk:

The potential for the alternatives 
to have higher “very pessimistic” 

contributions than the current 
policy.  

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Pessimistic 734.9 734.9 734.9 734.9 803.6 803.0 803.3 806.2 913.4 912.3 913.3 918.5 1,141.7 1,138.7 1,140.8 1,149.5
Pessimistic 734.9 734.9 734.9 734.9 774.0 773.9 774.0 774.3 841.1 841.3 841.0 841.0 962.5 963.3 962.9 957.5
Median (Expected) 734.9 734.9 734.9 734.9 752.4 752.7 752.4 750.9 783.2 784.3 783.7 777.9 815.2 818.0 814.8 794.7
Optimistic 734.9 734.9 734.9 734.9 730.6 731.4 730.9 727.3 724.3 726.6 725.0 714.1 629.4 637.6 631.6 590.2
Very Optimistic 734.9 734.9 734.9 734.9 697.5 699.1 698.1 691.2 626.0 631.1 627.7 606.2 337.7 353.5 341.6 265.0
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W i l s h i r e  A s s o c i a t e s

PR ESEN T VAL U E OF C ON T R IBU TION S
Shortfall Risk:

The potential for the alternatives to 
have a higher median present value of 
contributions than the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a higher “very pessimistic” 

present value of contributions than 
the current policy.

EROA = 6.25%

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Pessimistic 3,478.5 3,477.2 3,478.3 3,488.9 6,757.9 6,749.5 6,751.3 6,788.5
Pessimistic 3,350.5 3,350.9 3,350.7 3,350.8 6,212.7 6,215.8 6,212.7 6,198.1
Median (Expected) 3,251.9 3,253.9 3,252.5 3,243.5 5,798.2 5,808.6 5,799.4 5,747.7
Optimistic 3,153.1 3,156.6 3,154.0 3,136.7 5,311.3 5,335.0 5,316.9 5,212.1
Very Optimistic 2,994.2 3,001.6 2,997.1 2,963.7 4,533.5 4,580.9 4,544.5 4,352.0
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W i l s h i r e  A s s o c i a t e s

MVA EC ON OMIC  C OST
Shortfall Risk:

The potential for the alternatives to 
have a higher median economic cost 

than the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a higher “very pessimistic” 

economic cost than the current policy.  

EROA = 6.25%

Economic Cost is defined as 
the present value of 
contributions plus 

contributions necessary to 
fully fund the plan at the 

end of the projection period.

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Pessimistic 10,762.9 10,734.5 10,750.3 10,836.0 12,035.2 12,010.8 12,022.0 12,091.3
Pessimistic 9,455.3 9,460.8 9,454.9 9,433.7 10,448.9 10,446.9 10,441.8 10,382.4
Median (Expected) 8,425.9 8,444.2 8,422.8 8,311.4 9,032.2 9,061.3 9,038.7 8,821.4
Optimistic 7,298.3 7,354.3 7,314.3 7,072.0 7,391.4 7,470.2 7,401.6 7,005.9
Very Optimistic 5,377.6 5,490.0 5,409.1 4,929.9 4,570.2 4,715.1 4,580.0 3,745.4
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W i l s h i r e  A s s o c i a t e s

AVA EC ON OMIC  C OST
Shortfall Risk:

The potential for the alternatives to 
have a higher median economic cost 

than the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a higher “very pessimistic” 

economic cost than the current policy.  

EROA = 6.25%

Economic Cost is defined as 
the present value of 
contributions plus 

contributions necessary to 
fully fund the plan at the 

end of the projection period.

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Pessimistic 10,023.2 10,009.5 10,017.2 10,084.6 11,667.8 11,635.7 11,643.5 11,712.6
Pessimistic 9,096.9 9,098.4 9,098.9 9,088.6 10,239.0 10,245.1 10,240.0 10,172.5
Median (Expected) 8,357.3 8,379.4 8,364.8 8,285.6 9,031.0 9,047.6 9,023.6 8,853.7
Optimistic 7,586.0 7,621.7 7,595.9 7,454.1 7,546.1 7,614.6 7,563.2 7,239.6
Very Optimistic 6,307.9 6,376.3 6,327.6 6,052.2 5,225.9 5,358.0 5,248.5 4,610.9

($ Millions)

Years 1 - 5 Years 1 - 10

$2,000.0

$4,000.0

$6,000.0

$8,000.0

$10,000.0

$12,000.0

$14,000.0

Years 1 - 5 Years 1 - 10

($
 M

ill
io

ns
)

Current Policy Similar Risk Policy Similar Return Policy 6.25% Return Policy Median

Special Called Investment Committee Meeting - Asset Liability Study

92



PENSION –
CERS Hazardous

Special Called Investment Committee Meeting - Asset Liability Study

93



©2020 Wilshire Associates. 
50

W i l s h i r e  A s s o c i a t e s

MVA FU N D ED  R AT IO
Shortfall Risk:

The potential for the alternatives to 
have a lower median funded ratio than 

the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a lower “very pessimistic” funded 

ratio than the current policy.  

Initial Funded Ratio = 43.96%

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Optimistic 54.61 54.40 54.50 55.37 67.25 66.78 67.14 69.34 77.34 76.66 77.15 80.70 100.96 99.60 100.58 107.25
Optimistic 49.67 49.60 49.66 50.04 56.79 56.59 56.77 57.83 63.31 62.88 63.14 64.97 77.75 77.20 77.60 80.55
Median (Expected) 46.49 46.46 46.49 46.64 50.90 50.80 50.87 51.37 55.18 55.00 55.15 55.91 65.44 65.28 65.49 66.95
Pessimistic 43.29 43.30 43.29 43.19 45.06 45.05 45.04 45.04 47.55 47.52 47.56 47.66 54.60 54.60 54.68 55.16
Very Pessimistic 38.75 38.88 38.80 38.38 37.99 38.12 38.04 37.54 38.12 38.29 38.19 37.60 42.50 42.70 42.59 41.87
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W i l s h i r e  A s s o c i a t e s

AVA FU N D ED  R AT IO
Shortfall Risk:

The potential for the alternatives to 
have a lower median funded ratio than 

the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a lower “very pessimistic” funded 

ratio than the current policy.  

Initial Funded Ratio = 47.11%

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Optimistic 50.77 50.73 50.75 50.93 58.88 58.65 58.79 59.66 69.21 68.75 69.13 70.95 92.46 91.69 92.39 96.92
Optimistic 49.78 49.77 49.78 49.86 54.62 54.52 54.59 55.05 60.80 60.57 60.75 61.76 75.72 75.32 75.64 77.90
Median (Expected) 49.15 49.14 49.15 49.18 52.00 51.94 51.99 52.17 55.56 55.44 55.50 56.03 65.66 65.49 65.69 66.88
Pessimistic 48.51 48.51 48.51 48.49 49.41 49.39 49.39 49.43 50.59 50.57 50.59 50.68 57.39 57.33 57.41 57.78
Very Pessimistic 47.60 47.63 47.61 47.53 45.98 46.06 46.00 45.70 44.52 44.61 44.55 44.08 47.73 47.94 47.86 47.41
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W i l s h i r e  A s s o c i a t e s

PL AN  YEAR  C ON T R IBU TION S
Shortfall Risk:

The potential for the alternatives to 
have higher median contributions 

than the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have higher “very pessimistic” 
contributions than the current 

policy.  

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Pessimistic 293.1 293.1 293.1 293.1 317.8 317.5 317.7 318.6 355.2 354.9 355.1 356.9 433.6 432.1 433.0 436.2
Pessimistic 293.1 293.1 293.1 293.1 307.6 307.6 307.6 307.8 330.4 330.5 330.5 330.1 369.0 369.3 368.9 367.3
Median (Expected) 293.1 293.1 293.1 293.1 300.2 300.4 300.3 299.8 310.5 310.8 310.6 308.6 316.9 317.9 316.6 309.3
Optimistic 293.1 293.1 293.1 293.1 292.8 293.1 292.9 291.7 290.2 291.0 290.5 286.7 250.8 254.0 251.6 236.5
Very Optimistic 293.1 293.1 293.1 293.1 281.6 282.1 281.8 279.5 256.5 258.3 257.1 249.6 147.8 153.2 149.2 121.7
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W i l s h i r e  A s s o c i a t e s

PR ESEN T VAL U E OF C ON T R IBU TION S
Shortfall Risk:

The potential for the alternatives to 
have a higher median present value 

of contributions than the current 
policy.  

Drawdown Risk:

The potential for the alternatives to 
have a higher “very pessimistic” 

present value of contributions than 
the current policy.

EROA = 6.25%

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Pessimistic 1,372.7 1,372.3 1,372.5 1,376.0 2,629.7 2,625.9 2,627.4 2,639.0
Pessimistic 1,328.9 1,329.0 1,328.8 1,328.8 2,437.6 2,438.4 2,438.0 2,433.3
Median (Expected) 1,295.1 1,295.8 1,295.3 1,292.1 2,292.1 2,296.2 2,293.5 2,276.3
Optimistic 1,261.3 1,262.6 1,261.7 1,255.6 2,122.8 2,131.6 2,125.4 2,089.1
Very Optimistic 1,206.8 1,209.7 1,207.8 1,196.1 1,851.4 1,867.0 1,856.4 1,788.8
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W i l s h i r e  A s s o c i a t e s

MVA EC ON OMIC  C OST
Shortfall Risk:

The potential for the alternatives to 
have a higher median economic cost 

than the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a higher “very pessimistic” 
economic cost than the current 

policy.  

EROA = 6.25%

Economic Cost is defined as 
the present value of 
contributions plus 

contributions necessary to 
fully fund the plan at the 

end of the projection period.

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Pessimistic 4,134.6 4,123.0 4,128.6 4,160.6 4,623.1 4,615.5 4,621.7 4,645.1
Pessimistic 3,677.2 3,678.8 3,677.9 3,669.4 4,047.9 4,050.0 4,045.2 4,021.6
Median (Expected) 3,315.6 3,320.8 3,315.1 3,277.9 3,537.6 3,548.0 3,535.8 3,465.4
Optimistic 2,924.1 2,943.4 2,928.2 2,844.1 2,957.4 2,985.3 2,962.0 2,822.9
Very Optimistic 2,251.6 2,289.6 2,261.2 2,093.5 1,949.0 2,004.1 1,954.7 1,652.1
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W i l s h i r e  A s s o c i a t e s

AVA EC ON OMIC  C OST
Shortfall Risk:

The potential for the alternatives to 
have a higher median economic cost 

than the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a higher “very pessimistic” 
economic cost than the current 

policy.  

EROA = 6.25%

Economic Cost is defined as 
the present value of 
contributions plus 

contributions necessary to 
fully fund the plan at the 

end of the projection period.

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Pessimistic 3,870.1 3,863.5 3,868.2 3,889.9 4,471.8 4,467.4 4,470.1 4,493.6
Pessimistic 3,548.6 3,549.6 3,549.9 3,545.9 3,966.7 3,970.6 3,966.9 3,944.6
Median (Expected) 3,294.3 3,301.1 3,296.3 3,269.5 3,541.3 3,549.9 3,541.4 3,480.3
Optimistic 3,025.9 3,036.5 3,028.7 2,980.0 3,020.3 3,042.2 3,023.9 2,910.2
Very Optimistic 2,589.8 2,608.5 2,591.8 2,500.8 2,183.2 2,230.3 2,195.3 1,960.9

($ Millions)

Years 1 - 5 Years 1 - 10
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W i l s h i r e  A s s o c i a t e s

MVA FU N D ED  R AT IO
Shortfall Risk:

The potential for the alternatives to 
have a lower median funded ratio than 

the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a lower “very pessimistic” funded 

ratio than the current policy.  

Initial Funded Ratio = 27.30%

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Very Optimistic 33.24 33.18 33.31 33.40 41.00 40.94 41.22 41.45 48.21 48.09 48.48 48.78 67.50 67.39 68.08 68.84
Optimistic 30.76 30.74 30.78 30.82 35.77 35.68 35.81 35.92 40.66 40.54 40.75 40.91 54.27 54.11 54.55 54.88
Median (Expected) 29.12 29.09 29.11 29.13 32.59 32.51 32.58 32.63 36.29 36.19 36.31 36.40 47.05 46.89 47.12 47.32
Pessimistic 27.47 27.45 27.44 27.42 29.49 29.42 29.43 29.44 32.15 32.01 32.04 32.07 40.61 40.49 40.55 40.63
Very Pessimistic 25.19 25.18 25.12 25.07 25.66 25.57 25.52 25.44 26.87 26.79 26.74 26.64 32.86 32.74 32.72 32.62
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W i l s h i r e  A s s o c i a t e s

AVA FU N D ED  R AT IO
Shortfall Risk:

The potential for the alternatives to 
have a lower median funded ratio than 

the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a lower “very pessimistic” funded 

ratio than the current policy.  

Initial Funded Ratio = 28.50%

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Very Optimistic 31.02 31.01 31.03 31.05 36.71 36.67 36.79 36.88 43.95 43.84 44.13 44.31 62.63 62.43 63.05 63.64
Optimistic 30.52 30.52 30.53 30.54 34.47 34.43 34.49 34.54 39.27 39.20 39.34 39.45 52.78 52.59 52.95 53.22
Median (Expected) 30.19 30.19 30.19 30.20 33.12 33.11 33.13 33.15 36.45 36.38 36.46 36.51 47.06 46.94 47.10 47.25
Pessimistic 29.86 29.86 29.86 29.85 31.78 31.73 31.74 31.73 33.79 33.74 33.76 33.77 42.05 41.94 41.99 42.03
Very Pessimistic 29.41 29.41 29.40 29.38 29.93 29.90 29.86 29.83 30.33 30.27 30.24 30.17 36.11 35.97 35.93 35.88
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W i l s h i r e  A s s o c i a t e s

PL AN  YEAR  C ON T R IBU TION S
Shortfall Risk:

The potential for the alternatives to 
have higher median contributions 

than the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have higher “very pessimistic” 
contributions than the current 

policy.  

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Very Pessimistic 64.3 64.3 64.3 64.3 65.7 65.8 65.8 65.8 68.5 68.5 68.6 68.6 74.2 74.3 74.4 74.4
Pessimistic 64.3 64.3 64.3 64.3 64.9 64.9 64.9 64.9 66.3 66.3 66.3 66.3 68.5 68.6 68.6 68.5
Median (Expected) 64.3 64.3 64.3 64.3 64.2 64.2 64.2 64.2 64.5 64.6 64.5 64.5 63.9 64.0 63.8 63.7
Optimistic 64.3 64.3 64.3 64.3 63.5 63.6 63.5 63.5 62.8 62.8 62.7 62.7 58.3 58.4 58.1 57.9
Very Optimistic 64.3 64.3 64.3 64.3 62.5 62.5 62.5 62.4 59.9 60.0 59.8 59.7 49.5 49.7 49.2 48.8
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W i l s h i r e  A s s o c i a t e s

PR ESEN T VAL U E OF C ON T R IBU TION S
Shortfall Risk:

The potential for the alternatives to 
have a higher median present value 

of contributions than the current 
policy.  

Drawdown Risk:

The potential for the alternatives to 
have a higher “very pessimistic” 

present value of contributions than 
the current policy.

EROA = 5.25%

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Very Pessimistic 290.8 290.8 290.9 290.9 534.0 534.2 534.5 534.6
Pessimistic 286.6 286.7 286.7 286.7 516.1 516.5 516.3 516.2
Median (Expected) 283.5 283.6 283.5 283.5 502.5 502.7 502.2 501.9
Optimistic 280.5 280.6 280.5 280.4 487.1 487.6 486.7 486.1
Very Optimistic 275.6 275.7 275.4 275.2 462.3 463.0 461.5 460.3

($ Millions)

Years 1 - 5 Years 1 - 10
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W i l s h i r e  A s s o c i a t e s

MVA EC ON OMIC  C OST
Shortfall Risk:

The potential for the alternatives to 
have a higher median economic cost 

than the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a higher “very pessimistic” 

economic cost than the current policy.  

EROA = 5.25%

Economic Cost is defined as 
the present value of 
contributions plus 

contributions necessary to 
fully fund the plan at the 

end of the projection period.

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Very Pessimistic 882.5 882.4 883.3 884.3 936.5 937.3 937.7 938.8
Pessimistic 837.0 837.9 837.6 837.5 876.5 877.8 877.4 876.9
Median (Expected) 800.9 801.9 801.0 800.2 825.9 827.8 825.6 824.2
Optimistic 763.1 764.2 762.2 760.8 770.2 772.4 768.9 766.0
Very Optimistic 698.7 700.0 696.4 693.3 673.8 673.8 667.3 662.9

($ Millions)

Years 1 - 5 Years 1 - 10
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W i l s h i r e  A s s o c i a t e s

AVA EC ON OMIC  C OST
Shortfall Risk:

The potential for the alternatives to 
have a higher median economic cost 

than the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a higher “very pessimistic” 
economic cost than the current 

policy.  

EROA = 5.25%

Economic Cost is defined as 
the present value of 
contributions plus 

contributions necessary to 
fully fund the plan at the 

end of the projection period.

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

5.25% 
Return 
Policy

Very Pessimistic 856.1 856.9 857.1 857.5 920.7 922.0 922.4 922.8
Pessimistic 824.1 824.5 824.3 824.3 869.3 870.4 869.8 869.4
Median (Expected) 799.9 800.3 799.6 799.0 826.9 827.5 825.9 824.6
Optimistic 773.5 774.4 773.3 772.2 777.7 778.1 775.4 773.2
Very Optimistic 731.8 732.2 729.9 727.8 697.5 699.1 694.1 689.9
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MVA FU N D ED  R AT IO
Shortfall Risk:

The potential for the alternatives to 
have a lower median funded ratio 

than the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a lower “very pessimistic” 

funded ratio than the current policy.  

Initial Funded Ratio = 35.26%

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Optimistic 44.75 44.59 44.67 45.37 56.87 56.45 56.70 58.56 66.98 66.45 66.89 69.74 90.64 89.29 90.22 96.45
Optimistic 40.75 40.69 40.74 41.05 48.25 48.03 48.17 49.09 55.02 54.71 54.91 56.44 69.55 69.04 69.49 72.09
Median (Expected) 38.16 38.14 38.16 38.29 43.29 43.20 43.28 43.73 48.06 47.90 48.02 48.72 58.45 58.21 58.44 59.76
Pessimistic 35.56 35.57 35.57 35.48 38.46 38.43 38.45 38.45 41.61 41.61 41.64 41.69 48.60 48.64 48.72 49.12
Very Pessimistic 31.87 31.98 31.92 31.57 32.53 32.64 32.56 32.15 33.61 33.78 33.68 32.98 37.55 37.79 37.70 37.02

2025 2030

(%)

2021 2023

20.0%

30.0%

40.0%

50.0%

60.0%

70.0%

80.0%

90.0%

100.0%

2021 2023 2025 2030

Fu
nd

ed
 R

at
io

 (%
)

Current Policy Similar Risk Policy Similar Return Policy 6.25% Return Policy Initial Funded Ratio Median

W i l s h i r e  A s s o c i a t e s

Special Called Investment Committee Meeting - Asset Liability Study

108



©2020 Wilshire Associates. 
65

AVA FU N D ED  R AT IO
Shortfall Risk:

The potential for the alternatives to 
have a lower median funded ratio than 

the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a lower “very pessimistic” funded 

ratio than the current policy.  

Initial Funded Ratio = 38.38%

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Optimistic 41.96 41.93 41.95 42.09 49.91 49.73 49.86 50.57 59.82 59.52 59.73 61.33 82.76 82.13 82.75 86.74
Optimistic 41.16 41.15 41.16 41.22 46.42 46.34 46.40 46.76 52.80 52.62 52.75 53.60 67.79 67.37 67.71 69.74
Median (Expected) 40.65 40.64 40.65 40.67 44.25 44.21 44.24 44.41 48.39 48.31 48.37 48.80 58.65 58.51 58.65 59.74
Pessimistic 40.13 40.13 40.13 40.11 42.11 42.11 42.13 42.13 44.23 44.22 44.24 44.28 51.13 51.10 51.16 51.45
Very Pessimistic 39.39 39.41 39.40 39.33 39.32 39.36 39.33 39.09 39.14 39.22 39.18 38.80 42.35 42.46 42.39 42.05
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W i l s h i r e  A s s o c i a t e s

PL AN  YEAR  C ON T R IBU TION S
Shortfall Risk:

The potential for the alternatives to 
have higher median contributions 

than the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have higher “very pessimistic” 
contributions than the current 

policy.  

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Pessimistic 171.5 171.5 171.5 171.5 179.6 179.6 179.6 180.0 193.2 193.1 193.1 193.8 220.6 220.0 220.1 221.9
Pessimistic 171.5 171.5 171.5 171.5 175.4 175.4 175.4 175.4 182.5 182.6 182.5 182.4 192.0 192.0 191.8 191.2
Median (Expected) 171.5 171.5 171.5 171.5 172.3 172.3 172.3 172.0 174.0 174.2 174.1 173.3 168.8 169.3 168.8 165.5
Optimistic 171.5 171.5 171.5 171.5 169.1 169.2 169.1 168.6 165.4 165.7 165.5 163.8 140.0 141.2 140.1 133.8
Very Optimistic 171.5 171.5 171.5 171.5 164.4 164.6 164.4 163.5 150.9 151.7 151.2 148.2 94.5 97.2 95.4 83.2
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W i l s h i r e  A s s o c i a t e s

PR ESEN T VAL U E OF C ON T R IBU TION S
Shortfall Risk:

The potential for the alternatives to 
have a higher median present value 

of contributions than the current 
policy.  

Drawdown Risk:

The potential for the alternatives to 
have a higher “very pessimistic” 

present value of contributions than 
the current policy.

EROA = 6.25%

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Pessimistic 775.7 775.4 775.6 777.0 1,432.3 1,431.2 1,431.9 1,435.8
Pessimistic 757.0 757.0 757.0 756.9 1,349.3 1,349.7 1,349.3 1,347.1
Median (Expected) 742.7 743.0 742.8 741.4 1,286.1 1,288.1 1,286.6 1,278.7
Optimistic 728.3 728.8 728.4 725.9 1,212.8 1,216.2 1,213.8 1,198.3
Very Optimistic 705.4 706.5 705.7 700.9 1,096.1 1,102.3 1,097.9 1,068.9
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W i l s h i r e  A s s o c i a t e s

MVA EC ON OMIC  C OST
Shortfall Risk:

The potential for the alternatives to 
have a higher median economic cost 

than the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a higher “very pessimistic” 
economic cost than the current 

policy.  

EROA = 6.25%

Economic Cost is defined as 
the present value of 
contributions plus 

contributions necessary to 
fully fund the plan at the 

end of the projection period.

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Pessimistic 2,298.1 2,293.8 2,295.9 2,310.7 2,496.0 2,493.2 2,494.1 2,507.1
Pessimistic 2,099.6 2,100.3 2,099.1 2,096.0 2,241.3 2,241.8 2,239.6 2,230.6
Median (Expected) 1,940.6 1,943.3 1,940.2 1,924.0 2,018.7 2,024.0 2,019.0 1,985.6
Optimistic 1,771.6 1,778.4 1,773.1 1,738.0 1,763.9 1,776.3 1,766.4 1,704.5
Very Optimistic 1,479.6 1,496.4 1,483.4 1,411.4 1,321.8 1,345.1 1,325.4 1,192.7
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W i l s h i r e  A s s o c i a t e s

AVA EC ON OMIC  C OST
Shortfall Risk:

The potential for the alternatives 
to have a higher median economic 

cost than the current policy.  

Drawdown Risk:

The potential for the alternatives 
to have a higher “very pessimistic” 

economic cost than the current 
policy.  

EROA = 6.25%

Economic Cost is defined as 
the present value of 
contributions plus 

contributions necessary to 
fully fund the plan at the 

end of the projection period.

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Pessimistic 2,178.8 2,175.5 2,177.7 2,187.6 2,427.7 2,424.4 2,426.6 2,436.2
Pessimistic 2,042.2 2,041.7 2,041.6 2,040.6 2,206.1 2,206.7 2,206.2 2,196.3
Median (Expected) 1,932.9 1,935.7 1,933.4 1,921.8 2,019.3 2,023.5 2,019.5 1,992.4
Optimistic 1,816.9 1,822.2 1,817.6 1,796.8 1,790.9 1,800.4 1,793.1 1,742.4
Very Optimistic 1,632.3 1,640.0 1,633.0 1,594.1 1,423.7 1,445.7 1,429.0 1,330.3

($ Millions)
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W i l s h i r e  A s s o c i a t e s

MVA FU N D ED  R AT IO
Shortfall Risk:

The potential for the alternatives to 
have a lower median funded ratio 

than the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a lower “very pessimistic” 

funded ratio than the current policy.  

Initial Funded Ratio = 116.79%

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Optimistic 137.43 136.90 137.15 139.40 156.27 155.03 155.84 161.51 170.51 168.82 170.18 178.98 211.35 207.44 210.89 229.42
Optimistic 124.67 124.48 124.64 125.63 129.79 129.17 129.53 132.28 133.96 133.11 133.67 138.01 146.94 145.36 146.62 155.87
Median (Expected) 116.47 116.41 116.47 116.86 114.94 114.68 114.87 116.10 113.12 112.75 113.06 115.42 110.56 109.63 110.53 114.36
Pessimistic 108.23 108.25 108.24 107.96 100.33 100.34 100.39 100.34 94.51 94.59 94.63 94.83 83.77 83.75 83.90 85.03
Very Pessimistic 96.55 96.87 96.68 95.59 82.62 82.98 82.72 81.10 71.91 72.28 71.99 70.57 58.46 58.85 58.60 57.58

2025 2030

(%)

2021 2023

50.0%

70.0%

90.0%

110.0%

130.0%

150.0%

170.0%

190.0%

210.0%

230.0%

250.0%

2021 2023 2025 2030

Fu
nd

ed
 R

at
io

 (%
)

Current Policy Similar Risk Policy Similar Return Policy 6.25% Return Policy Initial Funded Ratio Median

Special Called Investment Committee Meeting - Asset Liability Study

115



©2020 Wilshire Associates. 
72

W i l s h i r e  A s s o c i a t e s

AVA FU N D ED  R AT IO
Shortfall Risk:

The potential for the alternatives to 
have a lower median funded ratio than 

the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a lower “very pessimistic” funded 

ratio than the current policy.  

Initial Funded Ratio = 121.31%

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Optimistic 124.96 124.85 124.90 125.35 135.76 135.15 135.53 137.79 154.05 152.96 153.81 159.35 199.80 196.83 199.39 215.12
Optimistic 122.41 122.37 122.40 122.60 124.11 123.86 124.06 125.28 129.29 128.70 129.15 131.93 144.50 143.01 144.18 151.59
Median (Expected) 120.77 120.75 120.77 120.85 117.07 116.99 117.07 117.64 114.56 114.22 114.48 116.02 110.63 109.96 110.65 114.38
Pessimistic 119.12 119.12 119.12 119.07 110.07 110.07 110.07 110.03 100.49 100.42 100.41 100.75 87.27 87.20 87.38 88.44
Very Pessimistic 116.78 116.85 116.81 116.59 100.77 100.95 100.84 99.94 84.17 84.37 84.24 82.77 65.27 65.57 65.46 64.32
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W i l s h i r e  A s s o c i a t e s

PL AN  YEAR  C ON T R IBU TION S
Shortfall Risk:

The potential for the alternatives to 
have higher median contributions 

than the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have higher “very pessimistic” 
contributions than the current 

policy.  

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Pessimistic 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 4.6 4.5 4.6 5.0 18.4 18.2 18.3 18.8
Pessimistic 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 6.6 6.6 6.5 6.1
Median (Expected) 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0
Optimistic 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0
Very Optimistic 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0
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W i l s h i r e  A s s o c i a t e s

PR ESEN T VAL U E OF C ON T R IBU TION S
Shortfall Risk:

The potential for the alternatives to 
have a higher median present value 

of contributions than the current 
policy.  

Drawdown Risk:

The potential for the alternatives to 
have a higher “very pessimistic” 

present value of contributions than 
the current policy.

EROA = 6.25%

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Pessimistic 3.7 3.6 3.7 4.4 44.0 43.5 43.9 45.5
Pessimistic 0.0 0.0 0.0 0.0 11.9 11.9 11.9 11.4
Median (Expected) 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0
Optimistic 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0
Very Optimistic 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0

($ Millions)

Years 1 - 5 Years 1 - 10

$0.0

$5.0

$10.0

$15.0

$20.0

$25.0

$30.0

$35.0

$40.0

$45.0

$50.0

Years 1 - 5 Years 1 - 10

($
 M

ill
io

ns
)

Current Policy Similar Risk Policy Similar Return Policy 6.25% Return Policy Median

Special Called Investment Committee Meeting - Asset Liability Study

118



©2020 Wilshire Associates. 
75

W i l s h i r e  A s s o c i a t e s

MVA EC ON OMIC  C OST
Shortfall Risk:

The potential for the alternatives to 
have a higher median economic cost 

than the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a higher “very pessimistic” 
economic cost than the current 

policy.  

EROA = 6.25%

Economic Cost is defined as 
the present value of 
contributions plus 

contributions necessary to 
fully fund the plan at the 

end of the projection period.

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Pessimistic 104.5 103.1 104.1 109.0 148.1 147.1 147.4 150.5
Pessimistic 20.1 19.9 19.7 19.0 57.9 58.3 58.0 54.4
Median (Expected) 0.0 0.0 0.0 0.0 0.4 0.7 0.0 0.0
Optimistic 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0
Very Optimistic 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0
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W i l s h i r e  A s s o c i a t e s

AVA EC ON OMIC  C OST
Shortfall Risk:

The potential for the alternatives to 
have a higher median economic 

cost than the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a higher “very pessimistic” 
economic cost than the current 

policy.  

EROA = 6.25%

Economic Cost is defined as 
the present value of 
contributions plus 

contributions necessary to 
fully fund the plan at the 

end of the projection period.
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6.25% 
Return 
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Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Pessimistic 60.7 59.2 59.8 66.0 135.1 133.7 134.3 139.3
Pessimistic 0.0 0.0 0.0 0.0 47.5 47.7 47.5 44.9
Median (Expected) 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0
Optimistic 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0
Very Optimistic 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0

($ Millions)

Years 1 - 5 Years 1 - 10
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W i l s h i r e  A s s o c i a t e s

MVA FU N D ED  R AT IO
Shortfall Risk:

The potential for the alternatives to 
have a lower median funded ratio than 

the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a lower “very pessimistic” funded 

ratio than the current policy.  

Initial Funded Ratio = 66.57%

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Optimistic 80.52 80.22 80.36 81.65 94.94 94.26 94.77 97.80 104.95 104.04 104.73 109.49 125.86 123.99 125.44 134.33
Optimistic 73.20 73.09 73.18 73.75 79.89 79.53 79.81 81.31 85.45 84.94 85.35 87.73 95.74 95.16 95.66 99.49
Median (Expected) 68.48 68.44 68.48 68.71 71.47 71.34 71.45 72.10 74.30 74.10 74.21 75.34 80.03 79.83 80.10 81.93
Pessimistic 63.74 63.75 63.74 63.58 63.08 63.11 63.09 63.07 63.75 63.73 63.76 63.96 66.17 66.10 66.22 66.86
Very Pessimistic 57.01 57.20 57.09 56.46 53.07 53.21 53.14 52.33 50.77 50.92 50.81 50.01 50.82 51.07 50.93 50.04
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W i l s h i r e  A s s o c i a t e s

AVA FU N D ED  R AT IO
Shortfall Risk:

The potential for the alternatives to 
have a lower median funded ratio 

than the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a lower “very pessimistic” 

funded ratio than the current policy.  

Initial Funded Ratio = 71.41%
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Current 
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6.25% 
Return 
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Current 
Policy
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Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Optimistic 74.91 74.85 74.88 75.13 82.94 82.65 82.84 84.09 93.83 93.41 93.73 96.37 115.65 114.16 115.37 121.81
Optimistic 73.44 73.42 73.44 73.55 76.83 76.69 76.81 77.44 82.15 81.86 82.06 83.49 93.55 93.00 93.49 96.29
Median (Expected) 72.50 72.49 72.50 72.54 73.07 73.00 73.06 73.35 74.80 74.63 74.77 75.48 80.54 80.32 80.57 82.01
Pessimistic 71.55 71.55 71.55 71.52 69.35 69.33 69.33 69.40 67.85 67.85 67.87 67.97 69.73 69.61 69.75 70.29
Very Pessimistic 70.21 70.24 70.22 70.10 64.44 64.54 64.47 64.01 59.31 59.53 59.40 58.72 57.19 57.40 57.28 56.73
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W i l s h i r e  A s s o c i a t e s

PL AN  YEAR  C ON T R IBU TION S
Shortfall Risk:

The potential for the alternatives to 
have higher median contributions 

than the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have higher “very pessimistic” 
contributions than the current 

policy.  

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Pessimistic 157.0 157.0 157.0 157.0 179.4 179.2 179.3 180.3 214.9 214.5 214.8 216.7 283.5 282.4 283.1 286.3
Pessimistic 157.0 157.0 157.0 157.0 168.9 168.9 168.9 169.0 189.3 189.5 189.3 189.3 220.0 220.3 220.0 218.3
Median (Expected) 157.0 157.0 157.0 157.0 161.3 161.4 161.3 160.8 168.9 169.3 169.1 167.0 167.8 168.7 167.7 160.6
Optimistic 157.0 157.0 157.0 157.0 153.6 153.9 153.7 152.5 148.1 148.9 148.3 144.5 102.3 105.0 103.0 88.9
Very Optimistic 157.0 157.0 157.0 157.0 142.0 142.5 142.1 139.7 113.4 115.3 113.9 106.3 0.0 0.0 0.0 0.0
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W i l s h i r e  A s s o c i a t e s

PR ESEN T VAL U E OF C ON T R IBU TION S
Shortfall Risk:

The potential for the alternatives to 
have a higher median present value 

of contributions than the current 
policy.  

Drawdown Risk:

The potential for the alternatives to 
have a higher “very pessimistic” 

present value of contributions than 
the current policy.

EROA = 6.25%

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Pessimistic 776.9 776.4 776.7 780.6 1,571.3 1,567.8 1,568.7 1,581.5
Pessimistic 731.7 731.8 731.7 731.8 1,377.6 1,378.8 1,377.7 1,372.9
Median (Expected) 696.8 697.5 697.1 693.9 1,231.2 1,234.6 1,231.4 1,213.2
Optimistic 662.0 663.3 662.3 656.2 1,056.3 1,065.5 1,059.0 1,020.0
Very Optimistic 605.8 608.5 606.9 595.0 757.5 771.8 763.2 700.0
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W i l s h i r e  A s s o c i a t e s

MVA EC ON OMIC  C OST
Shortfall Risk:

The potential for the alternatives to 
have a higher median economic 

cost than the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a higher “very pessimistic” 
economic cost than the current 

policy.  

EROA = 6.25%

Economic Cost is defined as 
the present value of 
contributions plus 

contributions necessary to 
fully fund the plan at the 

end of the projection period.

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Pessimistic 2,378.0 2,367.3 2,373.1 2,404.0 2,826.6 2,820.2 2,822.9 2,846.0
Pessimistic 1,915.0 1,917.5 1,914.7 1,906.9 2,267.9 2,267.5 2,264.8 2,242.2
Median (Expected) 1,549.9 1,557.4 1,549.8 1,509.8 1,765.4 1,777.7 1,768.5 1,689.6
Optimistic 1,151.0 1,171.3 1,156.6 1,071.4 1,229.5 1,245.1 1,230.2 1,152.3
Very Optimistic 629.8 636.4 632.4 614.2 807.6 819.6 811.7 740.9
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W i l s h i r e  A s s o c i a t e s

AVA EC ON OMIC  C OST
Shortfall Risk:

The potential for the alternatives to 
have a higher median economic 

cost than the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a higher “very pessimistic” 
economic cost than the current 

policy.  

EROA = 6.25%

Economic Cost is defined as 
the present value of 
contributions plus 

contributions necessary to 
fully fund the plan at the 

end of the projection period.

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Pessimistic 2,115.8 2,110.5 2,113.6 2,137.0 2,697.3 2,686.7 2,689.9 2,716.2
Pessimistic 1,788.3 1,788.4 1,788.3 1,784.5 2,193.9 2,195.4 2,193.7 2,169.5
Median (Expected) 1,526.4 1,534.4 1,529.3 1,501.1 1,765.3 1,771.3 1,762.4 1,704.2
Optimistic 1,252.9 1,265.8 1,256.7 1,206.8 1,244.5 1,266.2 1,250.0 1,156.5
Very Optimistic 801.9 825.8 809.4 710.8 782.8 798.3 787.9 722.7
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W i l s h i r e  A s s o c i a t e s

MVA FU N D ED  R AT IO
Shortfall Risk:

The potential for the alternatives to 
have a lower median funded ratio 

than the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a lower “very pessimistic” 

funded ratio than the current policy.  

Initial Funded Ratio = 72.43%

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Optimistic 87.06 86.73 86.89 88.29 101.68 100.97 101.48 104.75 111.73 110.50 111.46 116.79 134.03 131.90 133.30 144.51
Optimistic 79.07 78.95 79.05 79.67 85.08 84.72 85.00 86.77 90.05 89.53 89.89 92.60 99.30 98.39 99.13 103.35
Median (Expected) 73.93 73.89 73.93 74.18 75.93 75.75 75.85 76.62 77.62 77.38 77.60 78.80 81.24 80.86 81.18 83.36
Pessimistic 68.76 68.78 68.77 68.60 66.76 66.72 66.75 66.73 66.05 66.03 66.06 66.27 65.91 65.89 65.99 66.73
Very Pessimistic 61.44 61.64 61.52 60.84 55.69 55.90 55.77 54.91 51.90 52.09 51.93 51.01 48.99 49.32 49.17 48.18
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W i l s h i r e  A s s o c i a t e s

AVA FU N D ED  R AT IO
Shortfall Risk:

The potential for the alternatives to 
have a lower median funded ratio 

than the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a lower “very pessimistic” 

funded ratio than the current policy.  

Initial Funded Ratio = 76.38%

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Optimistic 80.06 79.99 80.02 80.30 88.43 88.09 88.32 89.69 100.06 99.54 100.03 102.84 124.38 122.31 123.60 132.04
Optimistic 78.46 78.43 78.45 78.58 81.64 81.47 81.60 82.32 86.64 86.29 86.58 88.09 96.93 96.24 96.79 100.13
Median (Expected) 77.43 77.42 77.43 77.48 77.44 77.36 77.41 77.76 78.25 78.08 78.20 79.06 81.87 81.54 81.82 83.51
Pessimistic 76.40 76.40 76.40 76.36 73.31 73.31 73.32 73.35 70.40 70.40 70.42 70.51 69.44 69.36 69.43 69.95
Very Pessimistic 74.93 74.97 74.95 74.81 67.85 67.98 67.91 67.39 60.63 60.86 60.73 60.01 55.10 55.40 55.19 54.53
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PL AN  YEAR  C ON T R IBU TION S
Shortfall Risk:

The potential for the alternatives to 
have higher median contributions 

than the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have higher “very pessimistic” 
contributions than the current 

policy.  
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Current 
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Similar 
Risk Policy
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Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Pessimistic 63.5 63.5 63.5 63.5 72.8 72.7 72.7 73.2 90.3 90.1 90.3 91.3 120.4 120.0 120.1 121.4
Pessimistic 63.5 63.5 63.5 63.5 67.4 67.4 67.4 67.4 77.3 77.4 77.3 77.3 89.9 90.1 89.9 88.8
Median (Expected) 63.5 63.5 63.5 63.5 63.4 63.5 63.4 63.2 66.8 67.0 66.9 65.9 64.5 64.9 64.4 61.1
Optimistic 63.5 63.5 63.5 63.5 59.5 59.6 59.5 58.9 56.1 56.5 56.2 54.3 33.1 34.5 33.4 27.0
Very Optimistic 63.5 63.5 63.5 63.5 53.4 53.7 53.5 52.3 38.3 39.3 38.6 34.9 0.0 0.0 0.0 0.0

2029

($ Millions)

2020 2022 2024
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PR ESEN T VAL U E OF C ON T R IBU TION S
Shortfall Risk:

The potential for the alternatives to 
have a higher median present value 

of contributions than the current 
policy.  

Drawdown Risk:

The potential for the alternatives to 
have a higher “very pessimistic” 

present value of contributions than 
the current policy.

EROA = 6.25%

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Pessimistic 318.7 318.4 318.5 320.5 654.9 653.3 653.9 659.4
Pessimistic 295.4 295.5 295.4 295.4 558.8 558.8 558.5 555.8
Median (Expected) 277.5 277.9 277.6 275.9 484.6 486.5 485.4 476.3
Optimistic 259.4 260.1 259.6 256.5 396.5 400.6 397.5 378.5
Very Optimistic 230.5 231.7 230.9 225.3 259.4 264.4 260.6 238.9

($ Millions)
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MVA EC ON OMIC  C OST
Shortfall Risk:

The potential for the alternatives to 
have a higher median economic 

cost than the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a higher “very pessimistic” 
economic cost than the current 

policy.  

EROA = 6.25%

Economic Cost is defined as 
the present value of 
contributions plus 

contributions necessary to 
fully fund the plan at the 

end of the projection period.

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Pessimistic 1,019.3 1,015.5 1,017.6 1,033.8 1,185.0 1,181.6 1,183.0 1,192.5
Pessimistic 790.5 791.2 790.5 787.5 924.7 925.4 924.4 911.2
Median (Expected) 610.1 613.9 609.7 589.4 688.3 694.0 688.2 655.6
Optimistic 410.7 419.8 413.2 373.3 453.3 460.2 454.9 422.6
Very Optimistic 237.4 239.3 237.6 229.9 275.5 279.8 275.7 252.2
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AVA EC ON OMIC  C OST
Shortfall Risk:

The potential for the alternatives to 
have a higher median economic 

cost than the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a higher “very pessimistic” 
economic cost than the current 

policy.  

EROA = 6.25%

Economic Cost is defined as 
the present value of 
contributions plus 

contributions necessary to 
fully fund the plan at the 

end of the projection period.

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Pessimistic 894.4 892.3 894.1 908.3 1,136.1 1,132.8 1,134.3 1,147.5
Pessimistic 730.2 730.5 730.5 728.6 891.6 893.1 890.9 882.1
Median (Expected) 598.2 601.6 598.8 583.3 685.3 689.7 685.7 656.9
Optimistic 459.9 465.8 461.3 434.2 446.6 456.3 448.0 414.8
Very Optimistic 240.7 244.1 241.6 229.0 266.9 271.5 268.8 245.8

($ Millions)

Years 1 - 5 Years 1 - 10
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MVA FU N D ED  R AT IO
Shortfall Risk:

The potential for the alternatives to 
have a lower median funded ratio 

than the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a lower “very pessimistic” 

funded ratio than the current policy.  

Initial Funded Ratio = 70.08%

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Optimistic 84.35 84.02 84.18 85.55 98.67 98.02 98.52 101.74 108.70 107.48 108.40 113.80 131.54 129.54 131.35 142.23
Optimistic 76.59 76.47 76.57 77.17 82.53 82.17 82.41 84.15 87.35 86.82 87.24 89.88 96.49 95.76 96.45 100.82
Median (Expected) 71.59 71.56 71.60 71.83 73.54 73.40 73.50 74.23 75.07 74.84 75.05 76.24 78.35 77.92 78.35 80.47
Pessimistic 66.58 66.59 66.58 66.41 64.59 64.54 64.55 64.53 63.68 63.72 63.74 63.94 63.16 63.10 63.20 63.83
Very Pessimistic 59.46 59.66 59.54 58.88 53.78 53.98 53.82 52.98 49.77 50.00 49.88 48.89 46.23 46.54 46.44 45.44
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AVA FU N D ED  R AT IO
Shortfall Risk:

The potential for the alternatives to 
have a lower median funded ratio than 

the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a lower “very pessimistic” funded 

ratio than the current policy.  

Initial Funded Ratio = 72.16%

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
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Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Optimistic 76.25 76.19 76.22 76.49 85.41 85.08 85.31 86.66 97.46 96.88 97.32 100.21 122.03 120.12 121.62 130.06
Optimistic 74.70 74.68 74.70 74.82 78.74 78.58 78.71 79.40 84.02 83.70 83.96 85.42 94.39 93.83 94.26 97.70
Median (Expected) 73.70 73.70 73.70 73.75 74.62 74.55 74.59 74.94 75.75 75.54 75.67 76.51 78.89 78.62 78.91 80.62
Pessimistic 72.70 72.70 72.70 72.67 70.58 70.56 70.57 70.60 67.96 67.94 67.96 68.09 66.42 66.38 66.45 67.01
Very Pessimistic 71.28 71.32 71.29 71.16 65.21 65.34 65.27 64.75 58.21 58.45 58.32 57.63 52.05 52.15 52.07 51.38
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PL AN  YEAR  C ON T R IBU TION S
Shortfall Risk:

The potential for the alternatives to 
have higher median contributions 

than the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have higher “very pessimistic” 
contributions than the current 

policy.  

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Pessimistic 10.3 10.3 10.3 10.3 11.5 11.5 11.5 11.5 13.8 13.7 13.8 13.9 18.1 18.1 18.1 18.3
Pessimistic 10.3 10.3 10.3 10.3 10.6 10.6 10.7 10.7 11.8 11.8 11.8 11.8 13.6 13.6 13.6 13.4
Median (Expected) 10.3 10.3 10.3 10.3 10.0 10.1 10.0 10.0 10.2 10.2 10.2 10.1 9.8 9.9 9.8 9.3
Optimistic 10.3 10.3 10.3 10.3 9.4 9.5 9.4 9.4 8.6 8.6 8.6 8.3 5.1 5.3 5.1 4.1
Very Optimistic 10.3 10.3 10.3 10.3 8.5 8.6 8.5 8.3 5.9 6.0 5.9 5.3 0.0 0.0 0.0 0.0

2029
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PR ESEN T VAL U E OF C ON T R IBU TION S
Shortfall Risk:

The potential for the alternatives to 
have a higher median present value 

of contributions than the current 
policy.  

Drawdown Risk:

The potential for the alternatives to 
have a higher “very pessimistic” 

present value of contributions than 
the current policy.

EROA = 6.25%

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Pessimistic 50.0 50.0 50.0 50.3 101.0 100.8 101.0 101.7
Pessimistic 46.5 46.5 46.5 46.5 86.6 86.6 86.6 86.1
Median (Expected) 43.7 43.8 43.8 43.5 75.4 75.7 75.5 74.1
Optimistic 41.0 41.1 41.0 40.6 62.3 62.8 62.4 59.6
Very Optimistic 36.6 36.8 36.7 35.8 42.1 42.7 42.3 39.2

($ Millions)

Years 1 - 5 Years 1 - 10
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MVA EC ON OMIC  C OST
Shortfall Risk:

The potential for the alternatives to 
have a higher median economic cost 

than the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a higher “very pessimistic” 
economic cost than the current 

policy.  

EROA = 6.25%

Economic Cost is defined as 
the present value of 
contributions plus 

contributions necessary to 
fully fund the plan at the 

end of the projection period.

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Pessimistic 162.0 161.4 161.7 163.9 183.9 183.3 183.6 184.8
Pessimistic 127.5 127.7 127.5 127.2 145.3 145.4 145.2 143.7
Median (Expected) 100.5 101.0 100.5 97.3 109.9 111.1 110.1 105.4
Optimistic 70.4 71.8 70.8 64.4 72.6 73.9 72.8 67.7
Very Optimistic 38.0 38.1 38.0 36.9 44.7 45.5 44.9 41.3

($ Millions)
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AVA EC ON OMIC  C OST
Shortfall Risk:

The potential for the alternatives to 
have a higher median economic 

cost than the current policy.  

Drawdown Risk:

The potential for the alternatives to 
have a higher “very pessimistic” 
economic cost than the current 

policy.  

EROA = 6.25%

Economic Cost is defined as 
the present value of 
contributions plus 

contributions necessary to 
fully fund the plan at the 

end of the projection period.
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Current 
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6.25% 
Return 
Policy

Current 
Policy

Similar 
Risk Policy

Similar 
Return 
Policy

6.25% 
Return 
Policy

Very Pessimistic 143.4 143.2 143.3 145.6 177.3 176.6 177.1 179.2
Pessimistic 118.6 118.6 118.7 118.3 140.5 140.8 140.6 139.3
Median (Expected) 98.6 99.0 98.6 96.3 109.7 110.4 109.8 105.4
Optimistic 77.6 78.5 77.8 73.7 72.6 74.2 73.0 66.7
Very Optimistic 42.3 44.1 42.9 37.3 43.5 44.4 43.7 40.4

($ Millions)

Years 1 - 5 Years 1 - 10
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• Wilshire’s asset class return, risk and correlation assumptions are developed on multi-year forward looking 
expected rates of return and historical risk and correlation, adjusted to incorporate recent trends.

• Public market return expectations represent a passive investment in the asset class (beta). They do not reflect 
value added from active management (alpha).

ASSET C L ASS ASSU MPT ION S
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Return - 10-Year (%) 6.00 6.75 5.40 8.15 6.65 1.25 0.75 6.80 3.75 5.45
Return - 30-Year (%) 7.05 7.55 6.60 9.55 7.80 3.30 2.05 7.40 5.10 6.60
Risk (%) 17.00 18.95 7.30 28.00 18.15 5.15 1.25 14.00 4.60 8.75

Correlations

U.S. Equity 1.00
Non-U.S. Equity 0.83 1.00
High Yield / Specialty Credit 0.58 0.50 1.00
Private Equity 0.74 0.67 0.32 1.00
Private Equity (Revised) 0.98 0.83 0.53 0.86 1.00
Core Fixed Income 0.28 0.09 0.19 0.31 0.31 1.00
Cash -0.05 -0.08 -0.10 0.00 -0.04 0.19 1.00
Real Estate 0.54 0.47 0.63 0.51 0.56 0.19 -0.05 1.00
Opportunistic 0.43 0.54 0.62 0.42 0.46 0.07 0.07 0.32 1.00
Real Return 0.43 0.48 0.60 0.43 0.46 0.24 0.01 0.69 0.50 1.00

High Yield/Specialty Credit is a mix of 50% High Yield and 50% Bank Loans plus 1% alpha
Private Equity (Revised) is a mix of 80% US Equity and 20% Private Equity.
Opportunistic is a mix of 25% Equity Market Neutral, 12.5% Global Macro & 62.5% Relative Value Hedge Funds.
Real Return is a mix of 25% US TIPS, 7.5% Global REITS, 15% Private Real Estate, 10% Commodity, 17.5% Timber, 15% Oil & Gas & 7.5% 
MLPs.
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KER S N H  &  SPR S
EFFIC IEN T FR ON T IER  PORT FOL IOS

Asset Class
Current Policy

KERS NH & SPRS Optimization 
Constraints

Minimum
Risk

Portfolio 2 Portfolio 3 Portfolio 4 Portfolio 5 Portfolio 6 Portfolio 7 Portfolio 8 Portfolio 9
Maximum

Risk

U.S. Equity 15.75% 10% - 100% 1 10.00% 10.43% 13.61% 15.05% 15.89% 18.43% 21.33% 24.46% 27.58% 31.50%
Non-U.S. Equity 15.75% 10% - 100% 1 10.00% 10.43% 13.61% 15.05% 15.89% 18.43% 21.33% 24.46% 27.58% 31.50%
High Yield / Specialty Credit 15.00% 0% - 15% 0.00% 15.00% 15.00% 15.00% 15.00% 15.00% 12.34% 6.09% 0.00% 0.00%
Private Equity 0.00% 0.0% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
Private Equity (Revised) 7.00% 0% - 7% 3 0.00% 0.00% 0.00% 2.81% 6.79% 7.00% 7.00% 7.00% 7.00% 7.00%
Total Growth Assets 53.50% 20% - 70% 20.00% 35.86% 42.22% 47.92% 53.57% 58.86% 62.00% 62.00% 62.17% 70.00%

Core Fixed Income 20.50% 15% - 100% 65.00% 39.14% 32.78% 27.08% 21.43% 16.14% 15.00% 15.00% 15.00% 15.00%
Cash 3.00% 3% - 5% 5.00% 5.00% 5.00% 5.00% 5.00% 5.00% 3.00% 3.00% 3.00% 3.00%
Total Fixed Income 23.50% 70.00% 44.14% 37.78% 32.08% 26.43% 21.14% 18.00% 18.00% 18.00% 18.00%

Real Estate 5.00% 5% - 10% 5.00% 10.00% 10.00% 10.00% 10.00% 10.00% 10.00% 10.00% 10.00% 7.00%
Opportunistic 3.00% 0.0% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
Real Return 15.00% 5% - 10% 5.00% 10.00% 10.00% 10.00% 10.00% 10.00% 10.00% 10.00% 9.83% 5.00%
Total Diversifying 23.00% 10% - 20% 10.00% 20.00% 20.00% 20.00% 20.00% 20.00% 20.00% 20.00% 19.83% 12.00%

Total Assets 100.0% 100.0% 100.0% 100.0% 100.0% 100.0% 100.0% 100.0% 100.0% 100.0% 100.0%

Total Illiquid Assets 2 21.75% 6.25% 15.50% 15.50% 18.31% 22.29% 22.50% 21.97% 20.72% 19.46% 15.25%

Expected Return - 10 Years (%) 5.19 3.02 4.20 4.56 4.88 5.19 5.47 5.66 5.73 5.78 5.79
Standard Deviation of Return (%) 8.92 5.84 6.62 7.43 8.23 9.07 9.84 10.66 11.40 12.17 13.00

+/(-) in Expected Return - 10 Years (bps) (217) (99) (63) (31) 0 28 47 54 59 60 
+/(-) in SD of Return (bps) (308) (230) (149) (69) 15 92 174 248 325 408 

Sharpe Ratio 0.50 0.39 0.52 0.51 0.50 0.49 0.48 0.46 0.44 0.41 0.39

1 Non-U.S. Equity is constrained to be no more than U.S. Equity.
2 Illiquid Assets are comprised of 20% of High Yield / Specialty Credit, Private Equity, Real Estate, Opportunistic and 25% of Real Return.
3 Private Equity is assumed to be 80% U.S. Equity and 20% of Private Equity (standard assumption).
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W i l s h i r e  A s s o c i a t e s

H AZ &  C ER S N H  PEN SION  AN D  AL L IN SU R AN C E
EFFIC IEN T FR ON T IER  PORT FOL IOS

1 Non-U.S. Equity is constrained to be no more than U.S. Equity.
2 Illiquid Assets are comprised of 20% of High Yield / Specialty Credit, Private Equity, Real Estate, Opportunistic and 25% of Real Return.
3 Private Equity is assumed to be 80% U.S. Equity and 20% of Private Equity (standard assumption).

Asset Class

Current Policy
KERS & CERS Haz (Ret/Ins), 
CERS NH (Ret/Ins) & KERS 

NH Ins & SPRS Ins
Optimization 
Constraints

Minimum
Risk

Portfolio 2 Portfolio 3 Portfolio 4 Portfolio 5 Portfolio 6 Portfolio 7 Portfolio 8 Portfolio 9
Maximum

Risk

U.S. Equity 18.75% 10% - 100% 1 10.00% 10.00% 10.00% 12.06% 13.87% 16.78% 19.67% 22.41% 26.19% 30.00%
Non-U.S. Equity 18.75% 10% - 100% 1 10.00% 10.00% 10.00% 12.06% 13.87% 16.78% 19.67% 22.41% 26.19% 30.00%
High Yield / Specialty Credit 15.00% 0% - 15% 0.00% 15.00% 15.00% 15.00% 15.00% 15.00% 15.00% 14.19% 6.63% 0.00%
Private Equity 10.00% 0% - 10% 0.00% 1.47% 5.97% 7.43% 9.62% 10.00% 10.00% 10.00% 10.00% 10.00%
Private Equity (Revised) 0.00% 0.0% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
Total Growth Assets 62.50% 20% - 70% 20.00% 36.47% 40.97% 46.56% 52.37% 58.57% 64.34% 69.00% 69.00% 70.00%

Core Fixed Income 13.50% 10% - 100% 67.00% 40.53% 36.03% 30.44% 24.63% 18.43% 12.66% 10.00% 10.00% 10.00%
Cash 1.00% 1% - 3% 3.00% 3.00% 3.00% 3.00% 3.00% 3.00% 3.00% 1.00% 1.00% 1.00%
Total Fixed Income 14.50% 70.00% 43.53% 39.03% 33.44% 27.63% 21.43% 15.66% 11.00% 11.00% 11.00%

Real Estate 5.00% 5% - 10% 5.00% 10.00% 10.00% 10.00% 10.00% 10.00% 10.00% 10.00% 10.00% 10.00%
Opportunistic 3.00% 0.0% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
Real Return 15.00% 5% - 10% 5.00% 10.00% 10.00% 10.00% 10.00% 10.00% 10.00% 10.00% 10.00% 9.00%
Total Diversifying 23.00% 10% - 20% 10.00% 20.00% 20.00% 20.00% 20.00% 20.00% 20.00% 20.00% 20.00% 19.00%

Total Assets 100.0% 100.0% 100.0% 100.0% 100.0% 100.0% 100.0% 100.0% 100.0% 100.0% 100.0%

Total Illiquid Assets 2 24.75% 6.25% 16.97% 21.47% 22.93% 25.12% 25.50% 25.50% 25.34% 23.83% 22.25%

Expected Return - 10 Years (%) 5.96 3.02 4.30 4.69 5.05 5.42 5.76 6.05 6.29 6.35 6.41
Standard Deviation of Return (%) 10.83 5.91 6.82 7.68 8.52 9.49 10.39 11.23 12.06 12.97 13.90

+/(-) in Expected Return - 10 Years (bps) (294) (166) (127) (91) (54) (20) 9 33 39 45 
+/(-) in SD of Return (bps) (492) (401) (315) (231) (134) (44) 40 123 214 307 

Sharpe Ratio 0.48 0.38 0.52 0.51 0.50 0.49 0.48 0.47 0.46 0.43 0.41
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- 10.0% 20.0% 30.0% 40.0% 50.0% 60.0% 70.0% 80.0% 90.0% 100.0%

Severe Recession

Recessionary

Slow Growth

Base

Expansionary

Expansionary Base Slow Growth Recessionary Severe Recession

Managing drawdown risk − the 
“uncertainty around the 
uncertainty”

• Most simulation models 
assume returns are log-
normally distributed

• Though reasonable in most 
years, left-tail events occur 
more frequently than 
predicted

• A regime switching model 
can help us pre-experience 
uncomfortable return paths 
that fall outside a normal 
distribution’s field of view

W i l s h i r e  A s s o c i a t e s

ST R ESS T EST IN G:  R EGIME SW IT C H IN G MOD EL
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expansionary 18.0% 62.0% 15.0% 4.5% 0.5%
base 15.0% 60.5% 15.0% 7.5% 2.0%

slow growth 13.0% 60.0% 15.0% 10.0% 2.0%
recessionary 13.0% 55.0% 16.0% 12.0% 4.0%

severe recession 12.0% 47.0% 16.0% 17.5% 7.5%
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W i l s h i r e  A s s o c i a t e s

ST R ESS T EST IN G:  R EGIME ASSU MPT ION S

• In below trend and worse environments, the portfolios’ return expectations is materially lower
and the volatility is materially higher
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Expansionary/Above Trend Growth
Return (%) 11.00 11.50 11.50 15.65 1.00 0.75 1.60 (0.20) 6.00 10.10 11.80 5.25 7.97 9.38
Risk (%) 12.00 13.00 21.00 20.50 1.25 5.65 10.85 6.50 8.00 13.00 11.00 15.00 6.70 8.06

Baseline/Trend Growth
Return (%) 6.00 6.50 6.50 8.15 0.75 1.25 2.10 0.30 4.00 5.10 6.80 2.25 5.19 5.96
Risk (%) 17.00 18.00 26.00 28.00 1.25 5.15 9.85 6.00 10.00 17.00 14.00 15.00 8.92 10.83

Slow Growth/Below Trend
Return (%) 4.00 4.50 4.50 5.15 0.50 2.25 3.60 0.80 3.00 3.10 4.80 1.25 4.36 4.83
Risk (%) 22.00 23.00 31.00 35.50 1.25 6.15 11.85 7.00 12.00 21.00 17.00 17.00 11.48 14.05

Recessionary/Negative Growth
Return (%) (4.00) (3.50) (3.50) (6.85) 0.25 3.25 5.10 1.80 0.00 (4.90) (3.20) (1.75) 0.09 (0.52)
Risk (%) 27.00 28.00 36.00 43.00 1.25 7.15 13.85 8.00 15.00 25.00 20.00 20.00 14.16 17.36

Severe Recession/Deflation
Return (%) (44.00) (43.50) (43.50) (41.85) (0.25) 13.75 22.10 10.30 (16.00) (44.90) (43.20) (4.75) (19.02) (23.66)
Risk (%) 42.00 43.00 51.00 53.00 1.25 15.15 19.85 16.00 20.00 42.00 34.00 25.00 21.57 25.43
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• Default/Insolvency is the most severe outcome from having insufficient liquidity, but…

• There are many other, more likely, disruptive impacts that a lack of liquidity can impose on an 
investment portfolio

W i l s h i r e  A s s o c i a t e s

L IQU ID IT Y R ISK :  W H AT AR E T H E C ON SEQU EN C ES?

• Liquidity breaches 
can rob an investor of 
their biggest 
advantage: a long-
term investment 
horizon 

• The timing and price 
of such sales dictated 
by liquidity needs 
rather than by explicit 
investment rationale

• Can destroy portfolio 
value and effectively 
strip a portfolio from 
its ability to recover 
from market sell-offs
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Wilshire’s Liquidity Metric framework has two levels

1. Market Level of Liquidity

2. Stressed Level of Liquidity Metric

Market Level of liquidity

• Quantified on scale from 0% (low liquidity) to 100% (high liquidity)

• Designed to capture general notion of marketable versus private/off-market 
transactions

– Marketable asset classes typically reflect a 90% or 100%

– Private asset classes reflect 0%

• Goal is to reflect the tradability of assets, which is helpful in connecting these values 
back to our definitional framework (i.e., to quantify the differences between 
Convertible Liquidity and Delayed Liquidity) 

W i l s h i r e  A s s o c i a t e s

W IL SH IR E L IQU ID IT Y MET R IC
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Stressed Level of Liquidity Metric

Includes a penalty process to reflect the loss in practical liquidity due to asset class 
volatility and sensitivity to particular economic environments

Penalty components:

1. Growth Penalty:

• Impacts asset classes with vulnerability to slowing growth

• Recognizes the hit to liquidity that can occur during growth related bear markets

2. Inflation Penalty:

• Impacts asset classes with vulnerability to rising inflation

• Recognizes the hit to liquidity that can occur during inflation driven bear markets

3. Volatility Penalty: 

• Impacts higher volatility asset classes

• Recognizes the hit to liquidity that can occur from any form of volatility

W i l s h i r e  A s s o c i a t e s

W IL SH IR E L IQU ID IT Y MET R IC
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Stressed Level of Liquidity Metric

W i l s h i r e  A s s o c i a t e s

W IL SH IR E ST R ESSED  L IQU ID IT Y MET R IC

Market Applied Stressed
Asset Class Liquidity Growth Inflation Volatility Penalty Liquidity
US Equity 100 50 24 50 13
Dev ex-US Equity 100 50 26 50 13
EM Equity 90 50 40 50 3
Private Equity 0 50 40 0 0
Cash Equivalents 100 0 100
Core Bonds 100 8 8 86
High Yield Bonds 80 40 10 40 10
US Real Estate Securities 90 50 24 50 3
Private Real Estate 0 50 18 0 0
Commodities 90 20 20 55
Applied Penalty = Min(Max(Growth + Inflation, Volatility), Market Liquidity)
Stressed Liquidity Metric = Market Liquidity - (1.75 x Applied Penalty)

Liquidity Penalty Components
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Wilshire Consulting is a division of Wilshire Associates Incorporated (Wilshire). Wilshire is a global financial services firm providing diverse
services to various types of investors and intermediaries. As such, Wilshire’s products, services, investment approach and advice may differ
between clients and all of Wilshire’s products and services may not be available to all clients. For more information regarding Wilshire’s services,
please see Wilshire’s ADV Part 2 available at www.wilshire.com/ADV.

This material contains confidential and proprietary information of Wilshire, and is intended for the exclusive use of the person to whom it is
provided. It may not be disclosed, reproduced or redistributed, in whole or in part, to any other person or entity without prior written permission
from Wilshire. Information and opinions are as of the date indicated, and are subject to change without notice.

Past performance is not indicative of future results.

This material may include estimates, projections, assumptions and other "forward-looking statements." Forward-looking statements represent
Wilshire's current beliefs and opinions in respect of potential future events. These statements are not guarantees of future performance and undue
reliance should not be placed on them. Such forward-looking statements necessarily involve known and unknown risks and uncertainties, which
may cause actual events, performance and financial results to differ materially from any projections. Forward-looking statements speak only as of
the date on which they are made and are subject to change without notice. Wilshire undertakes no obligation to update or revise any forward-
looking statements.

Wilshire® is a registered service mark of Wilshire Associates Incorporated, Santa Monica, California. All other trade names, trademarks, and/or
service marks are the property of their respective holders.

Copyright © 2020 Wilshire Associates Incorporated. All rights reserved.
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June 2020 KRS MONTHLY PERFORMANCE UPDATE 

 

What’s going on in the marketplace? 

Global equity markets rose during the month of June as Covid-19 infection rates in many countries showed signs of decline.  This 

caused investors to hang their hopes on a recovery in economic growth.  Unfortunately, a few states in the U.S. began to have an 

uptick in cases causing concern for reopening and ultimately slowed the U.S. market.  In general, non-U.S. equity markets 

outperformed U.S. markets.  Global bonds rose as central banks continued to give support. 

 

The KRS investment portfolio returned 1.0% versus the benchmark of 0.7%. 

The portfolio benefitted from its relative outperformance in the Non-U.S. Equity and Core Fixed Income segments of the portfolio 

in combination with its significant underweight position to the Real Return space, which struggled during the period (-1.6%)  

However, the portfolio’s relative outperformance was partially offset by weaker performance in the Specialty Credit and Real Estate 

portions of the portfolio. 

 

The fiscal year return stands at 1.2% versus a benchmark return of 0.5%   

The portfolio benefitted from relative outperformance in the Real Estate and Non-U.S. Equity portfolios combined with an 

overweight to the Core Fixed Income allocation (the best performing asset class during the fiscal year).  The portfolio’s 

outperformance was partially hampered due to weaker security selection in both the Core Fixed Income and U.S. Equity allocations. 

 

U.S. Equities 

U.S. markets gained nearly 2.3% during the month per the Russell 3000.  All market cap segments produced positive returns.  That 

said, small caps performed the best, followed by large caps, and then mid-caps (SC: 3.5% vs LC: 2.0% vs MC: 1.3%).  Growth continued 

to outperform value as the market narrowed and investors willingness to pay a premium for growth in a difficult market 

environment increased (R3000G: 4.3% vs R3000V: -0.5%). 

 

During the month, the KRS U.S. Equity portfolio trailed the Russell 3000 Index by 13bps.  Relative performance amongst the 

individual mandates was mixed.  However, weaker performance in the small cap, all cap growth, and internal factor based portfolio 

created a drag on the overall portfolio. 

 

For the fiscal year, the KRS U.S. Equity portfolio returned 4.7%, trailing the 6.5% return of the Russell 3000.  Stock selection was not 

an issue although the small cap portfolio underperformed its benchmark (most mandates outperformed their respective indices).  

Though stock selection in the internal factor based portfolio looks to be the culprit (-1.4%vs7.5%), relative performance was really 

a product of allocation as the strategy has more of a mid-cap and value bent compared with a large cap core benchmark.  The 

dispersion between large and mid- caps (7.5%vs-6.7%) and 

growth and value (21.9%vs-9.4%) was dramatic during the 

period. 

 

Non-U.S. Equities 

Non-U.S. equity markets gained 4.4% for the month per the 

MSCI ACWI-Ex US Index.  Emerging markets (MSCI EM: 7.4%) 

held up better than their developed market counterparts 

(MSCI World Ex-US: 3.4%).  Just as in the U.S., growth 

outpaced value, especially in the emerging markets where 

the spread between the two styles was about 4%.  

 

The KRS Non-U.S. Equity portfolio gained 5.1% during the 

month, outpacing the benchmark by 71bps.  KRS’ external 
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MSCI ACWI Ex-US and MSCI EM individual mandates’ relative returns split along style lines, as those with a growth bias outperformed 

and those with a value bias underperformed their respective core benchmarks. 

 

For the fiscal year, the KRS Non-U.S. Equity portfolio fell -2.3%; however, it provided 271bps of downside protection (-2.0%vs-4.7%).  

Strong results from two of the four active MSCI ACWI Ex-U.S. mandates (both with a growth bias) have driven this relative 

outperformance, both outperforming by 15%.  

  

Fixed Income 

In a reversal from May, those segments of the market that are considered more risk-on outperformed those considered a place of 

safety.  The leveraged loan market gained 1.1% and the high yield market added nearly 1.0%.  The U.S. Corporate 1-3 Years Index 

and the U.S. aggregate market gained 81bps and 63bps, respectively.  The Barclays Intermediate Aggregate Bond Index returned 

0.4%. 

  

The KRS Specialty Credit allocation returned 0.4%, trailing its benchmark that returned 1.1% during the month.  Individual strategy 

relative performance was split; however, the distribution of relative returns was negatively skewed.  The KRS Core Fixed Income 

portfolio performed well versus the Bloomberg Barclays Aggregate (1.2% vs 0.6%).  Relative performance was positive impacted by 

the portfolio’s short-term credit and intermediate investments, which gained 1.4% and 0.8%, respectively. 

 

The KRS Specialty Credit allocation fell -1.4% for fiscal year versus the benchmark return of -1.0%.  Relative underperformance was 

both in part to security selection from a couple individual mandates and from the leveraged loan portion of the portfolio as this was 

generally a weaker segment of the market.  The Core Fixed Income portfolio returned 5.3% during the fiscal year compared to the 

8.7% of the benchmark.  Most individual mandates performed well in both absolute and relative terms; however, underperformance 

was driven by weakness in the U.S. Corporates 1-3 Years mandate. 

 

Alternative Assets 

The diversifying strategy group fell -0.5% during the month, with relative performance amongst the major portfolio segments mixed 

during the period.  The Opportunistic and Absolute Return segments returned 2.6% and 1.1%, respectively.  The Real Return and 

Real Estate portfolios lost ground, falling -1.6% and -1.3%, respectively.  The Private Equity portion of the portfolio, reported on a 

lag was credited with a -6.9% return. 

 

For the fiscal year, the Real Estate added 9.8%.  While the Real Return, Absolute Return, and Opportunistic portfolios have all lost 

ground, returning -9.2%, -4.2%, and -2.8%, respectively.  The Private Equity allocation returned 0.3% (reporting on a quarter lag). 

 

Cash  

The Cash portfolio added 1bp over the 3-month T-Bill; this brought the fiscal year return to 1.9% versus the 1.6% of the benchmark.      

 

  NOTES: 

1) Returns displayed are “net”.  For the purposes of this report, total fund return information is net of fees and expenses, with 

audited data beginning in July 2011.  At the manager level returns are net of fees beginning with July 2011, and gross of fees for 

prior data. 

2) Individual plan allocation and performance (pg.4). 

3) Prior to January 1, 2014, the inception date for the Private Equity asset class was stated as 10/1/1990 for Pension Fund and 

6/1/2001 for Insurance Fund. Prior to 07/01/02, the characteristics of the allocation, and the benchmark itself, were more closely 

aligned with Real Estate.  As such, it is not appropriate to report this portion of the return stream within the Private Equity 

allocation, whose true inception date has been determined to be 07/01/02 based on funding the Systems’ first private equity 

mandate.  The portion of the original return streams that are no longer reported within the Private Equity allocation (Pension 

from 10/1/90 to 06/30/02; Insurance 06/01/01 to 06/30/02) are reported within the Fund Level performance figures. 

4) Private Equity Composite (Pension)    Private Equity Composite (Insurance) 

Inception (07/01/02) to 06/30/11                                              Inception (07/01/02) to 06/30/11 
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60.00% S&P 1500 Composite Index                                          80.00% S&P 1500 Composite Index 

40.00% Barclays US Corporate High Yield Index                      20.00% Barclays US Corporate High Yield Index 

07/01/11 to 12/31/15                                                                    07/01/11 to 12/31/15 

100.00% Russell 3000 Index + 4% (Qtr Lag)   100.00% Russell 3000 Index + 4% (Qtr Lag) 

01/01/16 to Present                                                                      01/01/16 to Present 

100.00% Russell 3000 Index + 3% (Qtr Lag)   100.00% Russell 3000 Index + 3% (Qtr Lag) 

5) The Private Equity & Real Return Benchmarks, from one month returns up until five year returns, is equal to the performance of 

the associated KRS allocations. Given there is not appropriate benchmark to use for short term performance evaluation, this will 

allow greater focus on longer term returns, which is more appropriate given the long term nature of these investments. 

Pension Benchmark Composite 01/01/16 to 08/31/17  Insurance Benchmark Composite 01/01/16 to 08/31/17 

US Equity: Russell 3000 (25.6%)    US Equity: Russell 3000 (26.5%) 

Non US Equity: MSCI AXCI Ex-US IMI (25.2%)   Non US Equity: MSCI AXCI Ex-US IMI (26.5%) 

Global Fixed Income: Barclays Universal Index (6.8%)  Global Fixed Income: Barclays Universal Index (6.0%) 

Credit Fixed Income: Barclays US High Yield (7.2%)  Credit Fixed Income: Barclays US High Yield (6.0%) 

Real Estate: NCREIF ODCE (5.0%)    Real Estate: NCREIF ODCE (5.0%) 

Absolute Return: HFRI Diversified FOF (10.0%)   Absolute Return: HFRI Diversified FOF (10.0%) 

Real Return: Allocation Specific (8.0%)    Real Return: Allocation Specific (8.0%) 

Private Equity<5Yrs: Actual Performance    Private Equity<5Yrs: Actual Performance  

Private Equity>5Yrs: Russell 3000 Index+3% (10.0%)  Private Equity>5Yrs: Russell 3000 Index+3% (10.0%) 

Cash: Cit Grp 3-mos Treasury Bill (2.2%)   Cash: Cit Grp 3-mos Treasury Bill (2.0%) 

Pension Benchmark Composite 09/01/17 to 05/31/18 -   Insurance Benchmark Composite 09/01/17 to 05/31/18 -  

Transition Period w/Sliding Targets                                                    Transition Period w/Sliding Targets  

US Equity: Russell 3000 (23.6%)    US Equity: Russell 3000 (24.5%) 

Non US Equity: MSCI AXCI Ex-US IMI (23.2%)   Non US Equity: MSCI AXCI Ex-US IMI (24.5%) 

Global Fixed Income: Barclays Universal Index (9.0%)  Global Fixed Income: Barclays Universal Index (8.0%) 

Credit Fixed Income: Barclays US High Yield (9.0%)  Credit Fixed Income: Barclays US High Yield (8.0%) 

Real Estate: NCREIF ODCE (5.0%)    Real Estate: NCREIF ODCE (5.0%) 

Absolute Return: HFRI Diversified FOF (10.0%)   Absolute Return: HFRI Diversified FOF (10.0%) 

Real Return<5yrs: Actual Performance    Real Return<5yrs: Actual Performance 

Real Return>5yrs: CPI+3% (8%)    Real Return>5yrs: CPI+3% (8%)  

Private Equity<5Yrs: Actual Performance    Private Equity<5Yrs: Actual Performance  

Private Equity>5Yrs: Russell 3000 Index+3% (10.0%)  Private Equity>5Yrs: Russell 3000 Index+3% (10.0%) 

Cash: Cit Grp 3-mos Treasury Bill (2.2%)   Cash: Cit Grp 3-mos Treasury Bill (2.0%) 

Pension Benchmark Composite 06/01/18 to 07/31/18   Insurance Benchmark Composite 06/01/18 to 07/31/18 

US Equity: Russell 3000 (17.0%)    US Equity: Russell 3000 (17.9%) 

Non US Equity: MSCI AXCI Ex-US IMI (21.0%)   Non US Equity: MSCI AXCI Ex-US IMI (21.9%) 

Global Fixed Income: Barclays Universal Index (13.0%)  Global Fixed Income: Barclays Universal Index (13.0%) 

Credit Fixed Income: Barclays US High Yield (12.4%)  Credit Fixed Income: Barclays US High Yield (11.0%) 

Real Estate: NCREIF ODCE (5.0%)    Real Estate: NCREIF ODCE (5.0%) 

Absolute Return: HFRI Diversified FOF (10.0%)   Absolute Return: HFRI Diversified FOF (10.0%) 

Real Return<5yrs: Actual Performance    Real Return<5yrs: Actual Performance 

Real Return>5yrs: CPI+3% (10.0%)    Real Return>5yrs: CPI+3% (10.0%)  

Private Equity<5Yrs: Actual Performance    Private Equity<5Yrs: Actual Performance  

Private Equity>5Yrs: Russell 3000 Index+3% (9.4%)  Private Equity>5Yrs: Russell 3000 Index+3% (9.2%) 

Cash: Cit Grp 3-mos Treasury Bill (2.2%)   Cash: Cit Grp 3-mos Treasury Bill (2.0%) 

Pension Benchmark Composite 07/31/18 to Present   Insurance Benchmark Composite 07/31/18 to Present 

US Equity: Russell 3000 (18.2%)    US Equity: Russell 3000 (18.75%) 

Non US Equity: MSCI AXCI Ex-US IMI (18.2%)   Non US Equity: MSCI AXCI Ex-US IMI (18.75%) 

Core Fixed Income: Barclays US Aggregate (14.8%)  Core Fixed Income: Barclays US Aggregate (5.0%) 

Specialty Credit/High Yield FI: Custom Benchmark (15.0%)  Specialty Credit/High Yield FI: Custom Benchmark (13.5%) 

Real Estate: NCREIF ODCE (5.0%)    Real Estate: NCREIF ODCE (10.0%) 

Absolute Return: HFRI Diversified FOF (3.0%)   Absolute Return: HFRI Diversified FOF (3.0%) 
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Real Return<5yrs: Actual Performance    Real Return<5yrs: Actual Performance 

Real Return>5yrs: CPI+3% (15.0%)    Real Return>5yrs: CPI+3% (15.0%)  

Private Equity<5Yrs: Actual Performance    Private Equity<5Yrs: Actual Performance  

Private Equity>5Yrs: Russell 3000 Index+3% (9.4%)  Private Equity>5Yrs: Russell 3000 Index+3% (15.0%) 

Cash: Cit Grp 3-mos Treasury Bill (1.4%)   Cash: Cit Grp 3-mos Treasury Bill (1.0%) 

 

**Fund composite benchmark is a roll-up of individual plans, which may differ from one another.  
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Structure
 Benchmark Inception Market Value
 % of Total

KRS Benchmark KRS Benchmark KRS Benchmark KRS Benchmark KRS Benchmark KRS Benchmark KRS Benchmark KRS Benchmark KRS Benchmark

TOTAL FUND KY Ret. Blended Index 4/1/1984 12,719,461,813.07 100.00 0.95 0.70 8.93 9.53 1.15 0.50 1.15 0.50 5.14 4.75 5.58 5.38 7.37 7.55 5.22 5.18 8.82 8.90
GROWTH 7/1/2018 7,938,174,709.89 62.41 1.29 11.48 0.72 0.72 3.26

PUBLIC EQUITY Global Equity Blended Index 4/1/1984 4,839,765,672.72 38.05 3.62 3.31 20.56 19.53 1.44 0.86 1.44 0.86 5.88 5.53 6.25 5.99 8.93 9.10 4.41 4.36 10.15 9.98
US PUBLIC KY Domestic Equity Blend 4/1/1984 2,429,890,418.55 19.10 2.16 2.29 21.88 22.03 4.86 6.53 4.86 6.53 8.96 10.04 9.14 10.03 12.95 13.71 6.01 6.43 11.08 11.18
EQUITY NON US KY Ret.Int'l Eq. Blended Index 7/1/2000 2,409,875,254.17 18.95 5.07 4.36 19.00 16.96 -2.03 -4.74 -2.03 -4.74 3.17 0.99 3.86 2.38 5.35 5.32 2.88 2.94

PRIVATE EQUITY Russell 3000 + 3%(Qtr Lag) 7/1/2002 1,051,883,338.60 8.27 -6.87 -6.87 -5.98 -5.98 0.29 0.29 0.29 0.29 8.59 8.59 8.77 8.77 11.27 13.99 10.56 10.28
HIGH YIELD / SPECIALTY CREDIT High Yield Custom Benchmark 7/1/2017 2,046,525,698.57 16.09 0.39 1.06 1.22 9.94 -1.38 -0.98 -1.38 -0.98 3.71 2.71

FIXED INCOME / LIQUIDITY 7/1/2018 2,960,074,159.76 23.27 0.89 4.09 4.20 4.20 5.22
CORE FIXED INCOME Bloomberg Barclays US Aggregate 7/1/2013 2,549,639,089.99 20.05 1.15 0.63 5.33 2.90 5.33 8.74 5.33 8.74 4.23 5.32 3.80 4.30 3.59 3.96
CASH Citigroup Treasury Bill-3 Month 1/1/1988 410,435,069.77 3.23 0.02 0.01 0.10 0.14 1.89 1.56 1.89 1.56 2.05 1.72 1.52 1.15 0.93 0.61 2.01 1.58 3.50 3.07

DIVERSIFYING STRATEGIES 7/1/2018 1,821,871,954.96 14.32 -0.46 4.03 -2.85 -2.85 1.06
REAL ESTATE NCREIF NFI-ODCE Net 1 Qtr in Arrears Index^ 7/1/1984 573,313,474.12 4.51 -1.26 0.75 -0.20 0.75 9.77 3.93 9.77 3.93 9.93 5.85 9.77 7.48 10.59 10.42 7.41 7.07 6.28 6.39
OPPORTUNISTIC / ABSOLUTE RETURNHFRI Diversified 506,871,574.22 3.99 1.07 1.69 -2.30 7.25 -4.19 0.87 -4.19 0.87 0.18 2.63 -0.13 1.46 2.84 2.73
REAL RETURN Pension Real Return Custom Benchmark 7/1/2011 741,686,906.62 5.83 -1.61 -1.61 7.33 7.33 -9.24 -9.24 -9.24 -9.24 -0.95 -0.95 1.11 1.11 2.32 1.41

Plan Benchmark Inception Market Value
 % of Total


KERS KY Ret. KERS Plan Index 2,316,004,897.31    100.00 1.33 0.72 8.65 8.96 2.36 1.07 2.36 1.07 5.17 4.76 5.31 5.33 7.26 7.47 5.17 5.14 8.79 8.88
KERS- H KY Ret. KERS Haz Plan Index 693,794,374.23       100.00 1.00 0.67 9.36 9.72 0.95 0.51 0.95 0.51 5.06 4.85 5.58 5.41 7.36 7.53 5.22 5.17 8.82 8.90
CERS KY Ret. CERS Plan Index 7,045,846,330.92    100.00 0.86 0.67 8.97 9.72 0.84 0.51 0.84 0.51 5.07 4.85 5.60 5.41 7.37 7.53 5.22 5.17 8.82 8.90
CERS- H KY Ret. CERS Haz Plan Index 2,377,165,026.82    100.00 0.83 0.67 8.93 9.72 0.71 0.51 0.71 0.51 5.04 4.85 5.60 5.41 7.36 7.53 5.22 5.17 8.82 8.90
SPRS KY Ret. SPRS Plan Index 286,651,184.16       100.00 1.34 0.72 9.02 8.96 2.21 1.07 2.21 1.07 5.17 4.83 5.21 5.28 7.17 7.46 5.12 5.13 8.76 8.88

Note: The above chart displays the average monthly allocation.

Structure
 Benchmark Inception Market Value
 % of Total

KRS Benchmark KRS Benchmark KRS Benchmark KRS Benchmark KRS Benchmark KRS Benchmark KRS Benchmark KRS Benchmark KRS Benchmark

TOTAL FUND KY Ret. Blended Index 4/1/1987 5,485,052,329.05 100.00 0.64 0.51 8.52 9.18 0.48 0.13 0.48 0.13 5.01 4.77 5.64 5.49 7.47 8.19 4.66 4.82 7.20 7.53
GROWTH Growth Custom Benchmark 7/1/2018 3,543,879,526.00 64.61 0.72 0.12 10.52 10.38 -0.42 0.27 -0.42 0.27 2.59 3.56

PUBLIC EQUITY Global Equity Blended Index 7/1/1992 2,149,598,978.59 39.19 3.60 3.32 20.54 19.51 1.38 0.81 1.38 0.81 5.79 5.49 6.33 5.99 8.81 9.04 4.65 4.25 8.32 8.11
US PUBLIC KY Domestic Equity Blend 7/1/1992 1,081,019,598.65 19.71 2.14 2.29 21.93 22.03 4.76 6.53 4.76 6.53 8.90 10.04 9.31 10.03 12.95 13.66 6.23 6.10 9.49 9.48
EQUITY NON US KY Ret.Int'l Eq. Blended Index 4/1/2000 1,068,579,379.94 19.48 5.03 4.36 18.89 16.96 -2.10 -4.74 -2.10 -4.74 3.02 0.99 3.76 2.38 5.03 5.30 2.86 2.19

PRIVATE EQUITY Russell 3000 + 3%(Qtr Lag) 7/1/2002 497,235,387.32 9.07 -9.37 -9.37 -9.60 -9.60 -5.83 -5.83 -5.83 -5.83 7.31 7.31 9.03 9.03 12.30 14.28 9.33 9.78
HIGH YIELD / SPECIALTY CREDIT Bloomberg Barclays US High Yield 7/1/2017 897,045,160.09 16.35 0.24 1.06 0.91 9.94 -1.64 -0.98 -1.64 -0.98 3.40 2.71

FIXED INCOME / LIQUIDITY 7/1/2018 1,142,437,881.07 20.83 0.91 4.37 4.17 4.17 5.12
CORE FIXED INCOME Bloomberg Barclays US Aggregate 7/1/2013 1,002,450,378.24 18.28 1.15 0.63 5.22 2.90 4.93 8.74 4.93 8.74 4.13 5.32 3.72 4.30 3.24 3.96
CASH Citigroup Treasury Bill-3 Month 7/1/1992 139,987,502.83 2.55 0.02 0.01 0.12 0.14 1.44 1.56 1.44 1.56 1.77 1.72 1.25 1.15 0.76 0.61 1.77 1.58 2.59 2.46

DIVERSIFYING STRATEGIES 7/1/2018 799,129,142.98 14.57 -0.16 3.96 -1.76 -1.76 1.64
REAL ESTATE NCREIF NFI-ODCE Net 1 Qtr in Arrears Index^ 5/1/2009 240,535,889.74 4.39 -1.20 0.75 -0.12 0.75 10.00 3.93 10.00 3.93 10.03 5.85 10.06 7.48 9.27 5.84
OPPORTUNISTIC / ABSOLUTE RETURNHFRI Diversified 240,297,459.18 4.38 1.07 1.69 -2.17 7.25 -4.11 0.87 -4.11 0.87 0.24 2.63 -0.09 1.46 2.80 2.73
REAL RETURN Pension Real Return Custom Benchmark 7/1/2011 318,295,794.06 5.80 -1.16 -1.16 6.78 6.78 -7.13 -7.13 -7.13 -7.13 -0.25 -0.25 1.44 1.44 2.35 1.72

Plan Benchmark Inception Market Value
 % of Total


KERS INS KY Ins. KERS Plan Index 990,148,417.63       100.00 1.21 0.49 9.98 9.23 0.97 0.24 0.97 0.24 4.59 4.80 5.31 5.45 7.20 8.09 4.54 4.77 7.12 7.50
KERS - H INS KY Ins. KERS Haz Plan Index 513,884,383.39       100.00 0.58 0.49 8.21 9.23 0.20 0.24 0.20 0.24 4.84 4.86 5.51 5.49 7.42 8.12 4.64 4.79 7.18 7.51
CERS INS KY Ins. CERS Plan Index 2,481,793,867.50    100.00 0.58 0.49 8.35 9.23 0.36 0.24 0.36 0.24 5.04 4.85 5.66 5.50 7.50 8.13 4.68 4.79 7.21 7.51
CERS - H INS KY Ins. CERS Haz Plan Index 1,300,187,823.28    100.00 0.40 0.49 7.96 9.23 0.26 0.24 0.26 0.24 5.06 4.85 5.70 5.50 7.52 8.14 4.69 4.79 7.21 7.51
SPRS INS KY Ins. SPRS Plan Index 199,037,839.75       100.00 0.41 0.49 8.05 9.23 0.65 0.24 0.65 0.24 5.18 4.85 5.76 5.50 7.55 8.14 4.70 4.80 7.22 7.51

Note: The above chart displays the average monthly allocation.

KENTUCKY RETIREMENT SYSTEMS - PENSION FUND - NET RETURNS - 06/30/20
Month
 QTD Fiscal YTD
 1 Year
 3 Years
 5 Years
 10 Years
 20 Years
 ITD


KENTUCKY RETIREMENT SYSTEMS - PENSION FUND - PLAN NET RETURNS - 06/3020
Month
 3 Months Fiscal YTD
 1 Year
 3 Years
 5 Years
 10 Years
 20 Years
 ITD


KENTUCKY RETIREMENT SYSTEMS - INSURANCE FUND - NET RETURNS - 06/30/20
Month
 QTD Fiscal YTD
 1 Year
 3 Years
 5 Years
 10 Years
 20 Years
 ITD


KENTUCKY RETIREMENT SYSTEMS - INSURANCE FUND - PLAN NET RETURNS - 06/30/20
Month
 3 Months Fiscal YTD
 1 Year
 3 Years
 5 Years
 10 Years
 20 Years
 ITD


Pension Relative Weights

US PUBLIC EQUITY NON US

PRIVATE QUITY HIGH YIELD / SPECIALTY CREDIT

CORE FIXED INCOME CASH

REAL ESTATE OPPORTUNISTIC / ABSOLUTE RETURN

REAL RETURN

Pension Allocation

US PUBLIC EQUITY NON US

PRIVATE QUITY HIGH YIELD / SPECIALTY CREDIT

CORE FIXED INCOME CASH

REAL ESTATE OPPORTUNISTIC / ABSOLUTE RETURN

Insurance Allocation

US PUBLIC EQUITY NON US
PRIVATE QUITY HIGH YIELD / SPECIALTY CREDIT
CORE FIXED INCOME CASH
REAL ESTATE OPPORTUNISTIC / ABSOLUTE RETURN
REAL RETURN

Insurance Relative Weights

US PUBLIC EQUITY NON US

PRIVATE QUITY HIGH YIELD / SPECIALTY CREDIT

CORE FIXED INCOME CASH

REAL ESTATE OPPORTUNISTIC / ABSOLUTE RETURN

REAL RETURN
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Broker/Account
Shares Traded Commission Value of Trade Per Share % Cost of 

Trade

BAIRD, ROBERT W & CO INC, MILWAUKEE 4,750                190.00              867,225.00               0.0400        0.0219%

BARCLAYS 297,636            3,329.98          14,444,334.00         0.0112        0.0231%

BERNSTEIN SANFORD C & CO, NEW YORK 179,606            3,592.12          10,900,263.00         0.0200        0.0330%

BNY MELLON CLEARING 20,974              618.04              1,143,833.00            0.0295        0.0540%

BTIG LLC, NEW YORK 765,258            15,497.29        31,070,457.00         0.0203        0.0499%

CANTOR FITZGERALD & CO INC, NEW YORK 1,871,566        30,666.90        67,605,661.00         0.0164        0.0454%

CITIGROUP 471,006            6,562.91          35,566,622.00         0.0139        0.0185%

COWEN AND CO LLC, NEW YORK 9,528                71.46                154,236.00               0.0075        0.0463%

CREDIT SUISSE 165,919            2,334.37          10,712,135.00         0.0141        0.0218%

GOLDMAN SACHS 265,221            5,304.42          5,529,107.00            0.0200        0.0959%

GUGGENHEIM CAPITAL MARKETS LLC, NEW YORK 39,920              1,596.80          2,178,460.00            0.0400        0.0733%

INSTINET CORP 75,166              1,503.32          4,877,697.00            0.0200        0.0308%

INVESTMENT TECH GROUP INC, NEW YORK 38,796              988.55              3,542,608.00            0.0255        0.0279%

INVESTMENT TECHNOLOGY GROUP, NEW YORK 740                    14.80                154.00                        0.0200        9.6104%

ISI GROUP 692,357            11,060.79        18,739,279.00         0.0160        0.0590%

ITG INC, NEW YORK 4,919,383        36,901.97        110,348,273.00       0.0075        0.0334%

J.P MORGAN SECURITIES INC, NEW YORK 592,731            7,785.10          25,953,077.00         0.0131        0.0300%

JEFFERIES & CO INC, NEW YORK 126,056            1,160.74          3,091,880.00            0.0092        0.0375%

JMP SECURITIES, SAN FRANCISCO 1,880                75.20                739,360.00               0.0400        0.0102%

KEEFE BRUYETTE + WOODS INC, NEW YORK 48,702              1,948.08          2,524,906.00            0.0400        0.0772%

KNIGHT EQUITY MARKETS LP, NEW YORK 60,880              456.61              896,662.00               0.0075        0.0509%

LIQUIDNET INC, NEW YORK 212,982            3,782.05          9,647,441.00            0.0178        0.0392%

LUMINEX TRADING AND ANALYTICS, BOSTON 12,942              349.43              1,477,509.00            0.0270        0.0236%

MERRILL LYNCH 136,465            3,386.30          5,246,683.00            0.0248        0.0645%

MORGAN STANLEY 178,806            1,341.06          1,849,515.00            0.0075        0.0725%

NEEDHAM AND CO LLC, NEW YORK 29,800              1,192.00          1,373,600.00            0.0400        0.0868%

OPPENHEIMER & CO INC, NEW YORK 22,050              882.00              464,331.00               0.0400        0.1900%

PIPER JAFFRAY & CO., JERSEY CITY 192,863            2,182.03          4,075,014.00            0.0113        0.0535%

RBC CAPITAL MARKETS 295,236            3,929.32          7,912,695.00            0.0133        0.0497%

SCOTIA CAPITAL (USA) INC, NEW YORK 33,712              252.85              461,353.00               0.0075        0.0548%

STIFEL NICOLAUS 1,350                54.00                356,601.00               0.0400        0.0151%

UBS 8,212,932        61,749.21        688,496,290.00       0.0075        0.0090%

WELLS FARGO SECURITIES, LLC, NEW YORK 367,724            4,853.05          9,908,949.00            0.0132        0.0490%

WILLIAM BLAIR & CO, CHICAGO 31,023              1,126.32          1,105,945.00            0.0363        0.1018%

TOTAL DOMESTIC 20,375,960      216,739            1,083,262,155         0.0106        0.0200%

Broker/Account
Shares Traded Commission Value of Trade Per Share % Cost of 

Trade

NTGI STRUCTURED 4,934,797        37,057.76        110,672,707.00       0.0075        0.0335%

RIVER ROAD FAV 3,354,403        60,515.77        127,694,926.00       0.0180        0.0474%

S&P 500 INDEX 8,118,789        60,896.09        685,033,563.00       0.0075        0.0089%

TORTOISE CAP 2,585,132        19,927.21        45,494,388.00         0.0077        0.0438%

WARBURG PINCUS PE X 25,067              250.67              2,544,237.00            0.0100        0.0099%

WESTFIELD CAPITAL 1,357,772        38,091.57        111,822,334.00       0.0281        0.0341%

TOTAL DOMESTIC 20,375,960      216,739            1,083,262,155         0.0106 0.0200%

Kentucky Retirement Systems

Domestic Equity - Common Stock Commissions

Quarter Ended June 30, 2020
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Broker/Account
Shares Traded Commission Value of Trade Per Share % Cost of 

Trade

BANCO BTG PACTUAL SA, RIO DE JANEIRO 486,600            187.63              375,578.00               0.0004        0.0500%

BANCO ITAU, SAO PAULO 151,000            1,298.46          864,337.00               0.0086        0.1502%

BANCO SANTANDER, NEW YORK 200,000            274.84              275,198.00               0.0014        0.0999%

BARCLAYS 2,182,509        14,070.05        45,806,876.00         0.0064        0.0307%

BERENBERG GOSSLER & CIE, HAMBURG 73,500              4,800.87          3,205,389.00            0.0653        0.1498%

BERNSTEIN SANFORD C & CO, NEW YORK 559,519            2,846.55          13,445,733.00         0.0051        0.0212%

BNP PARIBUS 574,051            3,930.13          4,969,818.00            0.0068        0.0791%

BNY MELLON CLEARING 1,929,469        16,374.31        34,753,874.00         0.0085        0.0471%

BRASIL PLURAL CCTVM SA, SAO PAULO 1,500,600        1,585.92          1,587,982.00            0.0011        0.0999%

CANACCORD GENUITY LTD, LONDON 4,057                30.51                61,046.00                  0.0075        0.0500%

CIBC WORLD MKTS INC, TORONTO 200,000            5,393.02          2,880,648.00            0.0270        0.1872%

CITIGROUP 7,039,809        36,250.49        63,907,685.00         0.0051        0.0567%

CREDIT LYONNAIS SECS (ASIA), HONG KONG 752,800            2,334.03          3,281,903.00            0.0031        0.0711%

CREDIT LYONNAIS SECS, SINGAPORE 37,900              601.80              1,204,278.00            0.0159        0.0500%

CREDIT SUISSE 4,129,816        21,547.57        39,326,193.00         0.0052        0.0548%

D CARNEGIE AB, STOCKHOLM 23,037              1,480.04          988,172.00               0.0642        0.1498%

DAIWA SECURITIES 263,400            6,290.93          12,006,694.00         0.0239        0.0524%

EXANE, PARIS (EXANFRPP) 421,665            11,514.11        19,866,863.00         0.0273        0.0580%

GOLDMAN SACHS 1,771,156        21,669.16        53,559,743.00         0.0122        0.0405%

HSBC 730,241            2,465.81          5,177,656.00            0.0034        0.0476%

INSTINET CORP 62,000              251.07              838,041.00               0.0040        0.0300%

INVESTMENT TECHNOLOGY GROUP LTD,DUBLIN 377,603            5,174.79          9,043,561.00            0.0137        0.0572%

ITG AUSTRALIA LTD, MELBOURNE 20,000              486.28              958,232.00               0.0243        0.0507%

ITG INC, NEW YORK 15,000              562.50              1,017,150.00            0.0375        0.0553%

JEFFERIES & CO INC, NEW YORK 111,871            2,169.13          7,245,121.00            0.0194        0.0299%

JEFFERIES & CO LTD, LONDON 112,100            2,082.16          6,406,858.00            0.0186        0.0325%

JEFFERIES HONG KONG LIMITED, HONG KONG 10,400,500      6,165.34          11,272,236.00         0.0006        0.0547%

JP MORGAN SECURITIES 1,104,844        14,001.93        50,816,790.00         0.0127        0.0276%

JPMORGAN SECURITIES INC, NEW YORK 377,793            2,084.35          10,417,983.00         0.0055        0.0200%

KEPLER EQUITIES, PARIS 53,040              1,319.53          2,207,138.00            0.0249        0.0598%

LIQUIDNET CANADA INC, TORONTO 1,300                14.46                20,498.00                  0.0111        0.0705%

LIQUIDNET EUROPE LIMITED, LONDON 204,963            2,221.89          4,334,424.00            0.0108        0.0513%

LIQUIDNET INC, NEW YORK 13,132              131.32              786,738.00               0.0100        0.0167%

MACQUARIE SECURITIES 287,700            5,808.45          7,325,709.00            0.0202        0.0793%

MERRILL LYNCH 2,096,020        29,798.78        91,065,899.00         0.0142        0.0327%

MIZUHO SECURITIES USA INC. NEW YORK 238,600            2,274.96          4,550,243.00            0.0095        0.0500%

MORGAN J P SECS INC, NEW YORK 16,305,000      5.97                   104,733.00               0.0000        0.0057%

MORGAN STANLEY 8,107,844        44,271.30        97,421,249.00         0.0055        0.0454%

NATIONAL FINL SVCS CORP, NEW YORK 85,700              2,142.50          8,422,746.00            0.0250        0.0254%

NESBITT BURNS, TORONTO (NTDT) 425,000            11,712.69        6,664,449.00            0.0276        0.1757%

NUMIS SECURITIES INC., NEW YORK 87,112              1,368.55          2,282,299.00            0.0157        0.0600%

NUMIS SECURITIES LTD, LONDON 6,747                48.57                97,177.00                  0.0072        0.0500%

RBC CAPITAL MARKETS 1,167,917        19,273.79        28,975,091.00         0.0165        0.0665%

REDBURN PARTNERS LLP, LONDON 64,030              869.64              1,454,618.00            0.0136        0.0598%

S G WARBURG, SEOUL 46,600              924.82              1,850,558.00            0.0198        0.0500%

SAMSUNG SECS, SEOUL 13,000              4,229.55          2,105,259.00            0.3254        0.2009%

SANFORD C BERNSTEIN & CO INC, LONDON 199,222            6,204.12          10,205,190.00         0.0311        0.0608%

SCOTIA CAPITAL INC, NEW YORK 512,800            424.32              424,871.00               0.0008        0.0999%

SG SEC (LONDON) LTD, LONDON 234,000            1,411.42          1,767,600.00            0.0060        0.0798%

SKANDINAVISKA ENSKILDA BANKEN, COPENHAGE 21,100              1,148.86          1,915,913.00            0.0544        0.0600%

SMBC SECURITIES, INC NEW YORK 660,800            9,346.79          18,690,752.00         0.0141        0.0500%

SOCIETE GENERALE, PARIS 36,728              922.87              1,852,221.00            0.0251        0.0498%

TORONTO DOMINION SEC, TORONTO 71,324              788.15              1,281,933.00            0.0111        0.0615%

UBS 5,826,391        32231.67 86950272 0.0055        0.0371%

UNION BANK OF SWITZERLAND, ZURICH 40,380              543.67 1811647 0.0135        0.0300%

Kentucky Retirement Systems

Global Equity - Common Stock Commissions

Quarter Ended June 30, 2020
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VIRTU AMERICAS LLC, JERSEY CITY 5,568                167.04 528268 0.0300        0.0316%

WARBURG DILLON READ SEC, MUMBAI 205,000            597.26 1196422 0.0029        0.0499%

TOTAL GLOBAL 72,629,858      368,127            791,855,555             0.0051        0.0465%

Broker/Account
Shares Traded Commission Value of Trade Per Share % Cost of 

Trade

AMERICAN CENTURY 14,423,954      116,161.84      318,847,838.00       0.0081        0.0364%

FRANKIN TEMPLETON 8,405,780        129,956.49      189,013,082.00       0.0155        0.0688%

LAZARD ASSET MGMT 10,552,513      65,637.85        171,631,236.00       0.0062        0.0382%

LSV ASSET MANAGEMENT 16,561,622      38,120.14        80,984,474.00         0.0023        0.0471%

LSV ASSET MGMT 6,352,641        12,709.96        27,620,726.00         0.0020        0.0460%

MANULIFE ASSET MGMT 16,333,348      5,540.44          3,758,199.00            0.0003        0.1474%

TOTAL GLOBAL 72,629,858      368,127            791,855,555             0.0051        0.0465%
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Kentucky Retirement Systems 

Internal Asset Transaction Report 
Quarter Ending: June 30, 2020 

Pension – Internal US Mid Cap  pg.2 

Pension – Internal Equity   pg.5 
Pension – Internal S&P500 Index  pg.50 
Pension – Internal US TIPS   pg.137 

Insurance – Internal US Mid Cap  pg.140 
Insurance – Internal Equity  pg.143 
Insurance – Internal S&P500 Index  pg.188 
Insurance – Internal US TIPS  pg.276 
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Reporting

Account

Number
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Trans.

Code

Link
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Security ID

Transaction

No./Client Ref
Shares/Par Transaction Description

Broker
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Date

Trade

Date

Contract

Settle Date
Base Price Base Cost

Base Txn

Amount
Base Gain/Loss

GRAND TOTAL 1,266,394.680 -
37,990,426.07 412,528.45 2,256,128.51

DIVIDEND ACCRUALS 635,320.000 0.00 412,529.79 0.00

U.S. DOLLAR 635,320.000 0.00 412,529.79 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP DA 464287507 20200615F000010 635,320.000 ISHARES CORE S&P MIDCAP ETF CASH
D.. 6/15/2020 6/15/2020 6/19/2020 0.000000 0.00 412,529.79 0.00

DIVIDENDS 635,320.000 412,529.79 412,529.79 0.00

U.S. DOLLAR 635,320.000 412,529.79 412,529.79 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP DV 464287507 20200619S000010 635,320.000 ISHARES CORE S&P MIDCAP ETF 6/19/2020 6/15/2020 6/19/2020 0.000000 412,529.79 412,529.79 0.00

INTEREST 0.000 488.76 488.76 0.00

U.S. DOLLAR 0.000 488.76 488.76 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP IT 996085619 20200402S000010 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/2/2020 4/2/2020 4/1/2020 0.000000 341.72 341.72 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP IT 996085619 20200504S000010 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/4/2020 5/4/2020 5/1/2020 0.000000 79.76 79.76 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP IT 996085619 20200602S000010 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/2/2020 6/2/2020 6/1/2020 0.000000 67.28 67.28 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CW NA9123459 20200401S000010 0.000 DR INTEREST-ACCOUNT 9565958400 4/1/2020 3/31/2020 3/31/2020 0.000000 -26.25 -26.25 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CD NA9123459 20200413S000010
10A.. 0.000 OD CHRG WRITE-OFF 3/31/2020 3/31/2020 3/31/2020 0.000000 26.25 26.25 0.00

INTEREST ACCRUAL 605,897.060 0.00 -1.34 0.00

U.S. DOLLAR 605,897.060 0.00 -1.34 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP IA 996085619 20200402A000040 605,897.060 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/31/2020 3/31/2020 4/1/2020 0.000000 0.00 -12.61 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP IA 996085619 20200403A000010 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/31/2020 3/31/2020 4/1/2020 0.000000 0.00 12.61 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP IA 996085619 20200504A000020 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/30/2020 4/30/2020 5/1/2020 0.000000 0.00 0.08 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP IA 996085619 20200602A000020 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/31/2020 5/31/2020 6/1/2020 0.000000 0.00 -1.42 0.00

MANUAL JOURNAL ENTRIES 0.000 0.00 0.00 0.00

U.S. DOLLAR 0.000 0.00 0.00 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20200514A000030 0.000 REV MAR BNY REBATE GL ACCT:(71042C) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 0.10 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20200612A000050 0.000 MAY BNY SL REBATE GL ACCT:(71042C) 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -335.07 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20200710A000070 0.000 REV MAY BNY SL REBATE GL
ACCT:(7104.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 335.07 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20200715A000030 0.000 JUNE BNY REBATE GL ACCT:(71042C) 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -55.21 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20200514A000020 0.000 REV MAR BNY SL BANK FEE GL
ACCT:(22.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 10.90 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20200612A000040 0.000 MAY BNY SL BANK FEE GL ACCT:(220390) 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -277.00 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20200710A000060 0.000 REV MAY BNY SL BANK FEE GL
ACCT:(220.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 277.00 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20200715A000020 0.000 JUNE BNY BANK FEE GL ACCT:(220390) 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -78.03 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20200514A000030 0.000 REV MAR BNY REBATE GL ACCT:(220391) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -0.10 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20200612A000050 0.000 MAY BNY SL REBATE GL ACCT:(220391) 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 335.07 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20200710A000070 0.000 REV MAY BNY SL REBATE GL
ACCT:(2203.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -335.07 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20200715A000030 0.000 JUNE BNY REBATE GL ACCT:(220391) 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 55.21 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20200514A000010 0.000 REV MAR BNY SL GROSS EARN GL
ACCT:.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -72.65 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20200612A000030 0.000 MAY BNY SL GROSS EARN GL
ACCT:(1203.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 1,511.72 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20200710A000050 0.000 REV MAY BNY SL GROSS EARN GL
ACCT:.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -1,511.72 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20200715A000010 0.000 JUNE BNY SL GROSS EARN GL
ACCT:(120.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 465.33 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20200514A000020 0.000 REV MAR BNY SL BANK FEE GL
ACCT:(71.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -10.90 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20200612A000040 0.000 MAY BNY SL BANK FEE GL ACCT:(710480) 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 277.00 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20200710A000060 0.000 REV MAY BNY SL BANK FEE GL
ACCT:(710.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -277.00 0.00

Transaction Detail

INTERNAL US MID CAP - KR2F10100002 Period :  4/1/2020 to 6/30/2020

Page 1 of 278
Report Timestamp: Wed Aug 5 2020 04:00:00 PM
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KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20200715A000020 0.000 JUNE BNY BANK FEE GL ACCT:(710480) 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 78.03 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20200514A000010 0.000 REV MAR BNY SL GROSS EARN GL
ACCT:.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 72.65 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20200612A000030 0.000 MAY BNY SL GROSS EARN GL
ACCT:(6250.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -1,511.72 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20200710A000050 0.000 REV MAY BNY SL GROSS EARN GL
ACCT:.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 1,511.72 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20200715A000010 0.000 JUNE BNY SL GROSS EARN GL
ACCT:(625.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -465.33 0.00

PURCHASES 673,915.140 10,717,609.52 -
10,717,609.52 0.00

U.S. DOLLAR 673,915.140 10,717,609.52 -
10,717,609.52 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP B 996085619 20200402S000020 341.720 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/2/2020 4/2/2020 4/2/2020 1.000000 341.72 -341.72 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP B 996085619 20200413S000020 26.250 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/13/2020 4/13/2020 4/13/2020 1.000000 26.25 -26.25 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP B 996085619 20200414S000020 61.850 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/14/2020 4/14/2020 4/14/2020 1.000000 61.85 -61.85 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP B 996085619 20200501S000030 202,328.490 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/1/2020 5/1/2020 5/1/2020 1.000000 202,328.49 -202,328.49 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP B 996085619 20200504S000030 79.760 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/4/2020 5/4/2020 5/4/2020 1.000000 79.76 -79.76 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP B 996085619 20200602S000030 67.280 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/2/2020 6/2/2020 6/2/2020 1.000000 67.28 -67.28 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP B 996085619 20200619S000020 412,529.790 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/19/2020 6/19/2020 6/19/2020 1.000000 412,529.79 -412,529.79 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP B 464287507 20200624S000010 GT.. 58,480.000 ISHARES CORE S&P MIDCAP ETF KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 172.738299 10,102,174.38 -10,102,174.38 0.00

RECEIPTS AND DISBURSEMENT TRANSACTIONS 0.000 -
20,536,295.84

-
20,536,295.84 0.00

U.S. DOLLAR 0.000 -
20,536,295.84

-
20,536,295.84 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CW NA9123459 20200501S000020 350.. 0.000 TRANSFER TO 956755 5/1/2020 5/1/2020 0.000000 -19,775,000.00 -19,775,000.00 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CWC NA9123459 20200501S000020 350.. 0.000 5/1/2020 5/1/2020 0.000000 19,775,000.00 19,775,000.00 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CD 99VVARL15 20200626S000020 353.. 0.000 TRANSFER FROM KR2F9001002 KRS
DOM.. 6/26/2020 6/26/2020 0.000000 10,100,000.00 10,100,000.00 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CW 99VVARL15 20200406S000010
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

DOMES.. 4/6/2020 4/6/2020 0.000000 -513,619.01 -513,619.01 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CW 99VVARL15 20200415S000010
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

DOMES.. 4/15/2020 4/15/2020 0.000000 -61.85 -61.85 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CW 99VVARL15 20200511S000010
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

DOMES.. 5/11/2020 5/11/2020 0.000000 -79.76 -79.76 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CW 99VVARL15 20200518S000010 351.. 0.000 TRANSFER TO KR2F9001002 KRS
DOMES.. 5/18/2020 5/18/2020 0.000000 -185,000.00 -185,000.00 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CW 99VVARL15 20200605A000020 0.000 TRANSFER TO KR2F9001002 KRS
DOMES.. 5/1/2020 5/1/2020 0.000000 -19,775,000.00 -19,775,000.00 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CW 99VVARL15 20200608S000020
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

DOMES.. 6/8/2020 6/8/2020 0.000000 -67.28 -67.28 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CW 99VVARL15 20200609S000020 352.. 0.000 TRANSFER TO KR2F9001002 KRS
DOMES.. 6/9/2020 6/9/2020 0.000000 -9,750,000.00 -9,750,000.00 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CW 99VVARL15 20200612S000020
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

DOMES.. 6/12/2020 6/12/2020 0.000000 -1,569.79 -1,569.79 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CW 99VVARL15 20200622S000010
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

DOMES.. 6/22/2020 6/22/2020 0.000000 -412,529.79 -412,529.79 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CD NA9123459 20200511A000070 0.000 BNY SL REBATE MARCH 2020 4/14/2020 4/14/2020 0.000000 0.10 0.10 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CW NA9123459 20200511A000060 0.000 BNY SL BANK FEE MARCH 2020 4/14/2020 4/14/2020 0.000000 -10.90 -10.90 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CD NA9123459 20200414S000010 GL.. 0.000 CREDIT - SEC LENDING EARNINGS FOR
M.. 4/14/2020 4/14/2020 0.000000 61.85 61.85 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CDC NA9123459 20200414S000010 GL.. 0.000 4/14/2020 4/14/2020 0.000000 -61.85 -61.85 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CD NA9123459 20200511A000050 0.000 BNY SL GROSS EARN MARCH 2020 4/14/2020 4/14/2020 0.000000 72.65 72.65 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CD NA9123459 20200612S000010 GL.. 0.000 CREDIT - SEC LENDING EARNINGS FOR
M.. 6/12/2020 6/12/2020 0.000000 1,569.79 1,569.79 0.00

SALES -
1,284,057.520

-
28,584,758.30 30,840,886.81 2,256,128.51

U.S. DOLLAR -
1,284,057.520

-
28,584,758.30 30,840,886.81 2,256,128.51

Transaction Detail

INTERNAL US MID CAP - KR2F10100002 Period :  4/1/2020 to 6/30/2020
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Report Timestamp: Wed Aug 5 2020 04:00:00 PM
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KR2F10100002 KR2F10100002: INTERNAL US MID CAP S 996085619 20200401S000020 -26.250 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/1/2020 4/1/2020 4/1/2020 1.000000 -26.25 26.25 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP S 996085619 20200406S000020 -513,619.010 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/6/2020 4/6/2020 4/6/2020 1.000000 -513,619.01 513,619.01 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP S 996085619 20200415S000050 -61.850 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/15/2020 4/15/2020 4/15/2020 1.000000 -61.85 61.85 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP S 996085619 20200511S000020 -79.760 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/11/2020 5/11/2020 5/11/2020 1.000000 -79.76 79.76 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP S 996085619 20200518S000020 -185,000.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/18/2020 5/18/2020 5/18/2020 1.000000 -185,000.00 185,000.00 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP S 996085619 20200608S000030 -67.280 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/8/2020 6/8/2020 6/8/2020 1.000000 -67.28 67.28 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP S 996085619 20200609S000030 -1,789.200 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/9/2020 6/9/2020 6/9/2020 1.000000 -1,789.20 1,789.20 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP S 996085619 20200622S000020 -412,529.790 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/22/2020 6/22/2020 6/22/2020 1.000000 -412,529.79 412,529.79 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP S 996085619 20200626S000030 -2,174.380 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/26/2020 6/26/2020 6/26/2020 1.000000 -2,174.38 2,174.38 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP S 464287507 20200430S000010 GT.. -117,650.000 ISHARES CORE S&P MIDCAP ETF KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 169.814300 -19,155,806.88 19,977,328.49 821,521.61

KR2F10100002 KR2F10100002: INTERNAL US MID CAP S 464287507 20200608S000010 GT.. -51,060.000 ISHARES CORE S&P MIDCAP ETF KENTU.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 190.931000 -8,313,603.90 9,748,210.80 1,434,606.90

Transaction Detail

INTERNAL US MID CAP - KR2F10100002 Period :  4/1/2020 to 6/30/2020

Page 3 of 278
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GRAND TOTAL 5,811,662.846 -
292,016,237... 1,490,261.52 5,306,756.95

CORPORATE ACTIONS 56,060.378 89,024.90 248,178.90 13,583.30

U.S. DOLLAR 56,060.378 89,024.90 248,178.90 13,583.30

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SD 00287Y109 20200511F000100 189.654 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 16,135.76 0.00 16,135.76

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SD 00287Y109 20200511F000110 129.034 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 10,978.21 0.00 10,978.21

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SD 00287Y109 20200511F000120 64.084 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 5,452.27 0.00 5,452.27

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SD 00287Y109 20200511F000130 183.592 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 15,620.01 0.00 15,620.01

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SD 00287Y109 20200511F000140 681.542 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 57,985.59 0.00 57,985.59

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SD 00287Y109 20200511F000150 297.904 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 25,345.67 0.00 25,345.67

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SD 00287Y109 20200511F000160 48.496 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 4,126.04 0.00 4,126.04

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SD 00287Y109 20200511F000170 192.252 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 16,356.80 0.00 16,356.80

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MBV 03965L100 20200401F000290 0.000 ARCONIC INC NON TAXABLE DIST COS 4/1/2020 4/1/2020 4/1/2020 0.000000 -157,253.89 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MW 03965L100 20200401F000410 -43,253.000 ARCONIC INC MERGER EFFECTIVE:   :01-.. 4/1/2020 4/1/2020 4/1/2020 0.000000 -850,081.37 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SNT 03966V107 20200401F000300 1,263.750 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 18,378.34 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SNT 03966V107 20200401F000310 861.500 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 12,528.54 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SNT 03966V107 20200401F000320 181.250 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 2,635.86 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SNT 03966V107 20200401F000330 83.500 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 1,214.31 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SNT 03966V107 20200401F000340 313.750 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 4,562.77 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SNT 03966V107 20200401F000350 1,126.000 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 16,375.09 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SNT 03966V107 20200401F000360 1,558.750 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 22,668.44 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SNT 03966V107 20200401F000370 5.500 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 79.98 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SNT 03966V107 20200401F000380 2,130.750 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 30,986.87 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SNT 03966V107 20200401F000390 2,553.500 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 37,134.80 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SNT 03966V107 20200401F000400 735.000 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 10,688.89 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SNT 14448C104 20200403F000150 541.053 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 10,113.85 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SNT 14448C104 20200403F000160 424.033 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 7,926.40 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SNT 14448C104 20200403F000170 50.659 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 946.96 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SNT 14448C104 20200403F000180 651.059 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 12,170.18 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SNT 14448C104 20200403F000190 129.086 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,412.99 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SNT 14448C104 20200403F000200 165.110 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 3,086.38 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SNT 14448C104 20200403F000210 2,615.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 48,881.92 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SNT 14448C104 20200403F000220 2,733.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 51,087.68 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SNT 14448C104 20200403F000230 340.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 6,355.58 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SNT 14448C104 20200403F000240 557.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 10,411.94 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SS 28176E108 20200601F000230 1,594.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SS 28176E108 20200601F000240 2,460.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SS 28176E108 20200601F000250 488.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 443201108 20200401F000420 5,055.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 99,349.43 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 443201108 20200401F000430 3,446.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 67,726.64 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 443201108 20200401F000440 725.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 14,248.93 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 443201108 20200401F000450 334.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 6,564.33 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 443201108 20200401F000460 1,255.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 24,665.38 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 443201108 20200401F000470 4,504.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 88,520.25 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 443201108 20200401F000480 6,235.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 122,540.80 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 443201108 20200401F000490 22.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 432.38 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 443201108 20200401F000500 8,523.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 167,508.46 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 443201108 20200401F000510 10,214.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 200,742.86 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 443201108 20200401F000520 2,940.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 57,781.91 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SNT 68902V107 20200403F000250 270.527 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 15,870.07 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SNT 68902V107 20200403F000260 212.017 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 12,437.66 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SNT 68902V107 20200403F000270 25.330 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,485.92 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SNT 68902V107 20200403F000280 325.530 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 19,096.75 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SNT 68902V107 20200403F000290 64.543 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 3,786.33 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SNT 68902V107 20200403F000300 82.555 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 4,842.98 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SNT 68902V107 20200403F000310 1,307.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 76,702.74 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SNT 68902V107 20200403F000320 1,366.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 80,163.90 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SNT 68902V107 20200403F000330 170.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 9,972.82 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SNT 68902V107 20200403F000340 278.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 16,337.83 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MW 755111507 20200403F000050 -9,706.000 RAYTHEON CO MERGER EFFECTIVE:
:03.. 4/3/2020 4/3/2020 4/3/2020 0.000000 -1,808,846.94 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000060 1,982.245 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 158,222.84 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000070 730.792 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 58,331.86 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000080 1,076.343 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 85,913.70 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000090 5,239.291 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 418,200.33 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000100 3,653.962 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 291,659.31 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000110 957.268 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 76,409.15 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000120 7,480.699 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 597,109.56 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000130 1,540.968 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 123,000.19 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000360 541.053 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 36,134.02 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000370 424.033 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 28,318.88 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000380 50.659 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 3,383.24 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000390 651.059 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 43,480.73 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000400 129.086 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 8,620.96 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000410 165.110 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 11,026.81 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000420 2,615.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 174,641.79 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000430 2,733.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 182,522.37 0.00 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000440 340.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 22,706.77 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000450 557.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 37,199.06 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY IRW 872590112 20200624F000030 38.000 T-MOBILE US INC RTS 6/24/2020 6/24/2020 6/24/2020 0.000000 0.00 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY IRW 872590112 20200624F000040 5,285.000 T-MOBILE US INC RTS 6/24/2020 6/24/2020 6/24/2020 0.000000 0.00 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY IRW 872590112 20200624F000050 8,315.000 T-MOBILE US INC RTS 6/24/2020 6/24/2020 6/24/2020 0.000000 0.00 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY IRW 872590112 20200624F000060 390.000 T-MOBILE US INC RTS 6/24/2020 6/24/2020 6/24/2020 0.000000 0.00 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY IRW 872590112 20200624F000070 1,689.000 T-MOBILE US INC RTS 6/24/2020 6/24/2020 6/24/2020 0.000000 0.00 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SW 872590112 20200625A004630 -15,717.000 REBOOKING OF RIGHTS T-MOBILE US INC 6/24/2020 6/24/2020 6/24/2020 0.000000 0.00 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MBV 913017109 20200403F000140 0.000 UNITED TECHNOLOGIES CORP NON TAX.. 4/3/2020 4/3/2020 4/3/2020 0.000000 -394,090.88 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MW 913017109 20200403F000350 -8,206.000 UNITED TECHNOLOGIES CORP MERGER
.. 4/3/2020 4/3/2020 4/3/2020 0.000000 -548,034.63 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CD G0177J108 20200511A000200 0.000 CASH STOCK MERGER ALLERGAN PLC 5/11/2020 5/11/2020 0.000000 248,178.90 248,178.90 248,178.90

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SW G0177J108 20200511F000090 -2,063.000 DELIVER SHARES FOR  00287Y109
ALLER.. 5/11/2020 5/11/2020 5/11/2020 0.000000 -386,595.95 0.00 -386,595.95

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM G0403H108 20200401F000190 646.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 88,749.33 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM G0403H108 20200401F000200 48.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 6,594.38 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM G0403H108 20200401F000210 356.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 48,908.30 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM G0403H108 20200401F000220 1,073.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 147,411.81 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM G0403H108 20200401F000230 2,070.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 284,382.53 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM G0403H108 20200401F000240 231.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 31,735.44 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM G0403H108 20200401F000250 322.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 44,237.30 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MW G0408V102 20200401F000180 -4,746.000 AON PLC/UK MERGER EFFECTIVE:   :01-
A.. 4/1/2020 4/1/2020 4/1/2020 0.000000 -652,019.09 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CD NABY9D547 20200513A000100 0.000 CASH & STOCK MERGER ALLERGAN PLC 5/12/2020 5/12/2020 0.000000 250,592.78 250,592.78 250,592.78

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CDC NABY9D547 20200513A000100 0.000 ALLERGAN PLC 5/12/2020 5/12/2020 0.000000 -250,592.78 -250,592.78 -250,592.78

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY ST 872590112 20200625A004640 15,717.000 T-MOBILE US INC RTS 6/24/2020 6/24/2020 6/25/2020 0.000000 75,441.60 0.00 0.00

DIVIDEND ACCRUALS 3,732,267.568 0.00 1,495,550.36 0.00

U.S. DOLLAR 3,732,267.568 0.00 1,495,550.36 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 001055102 20200519P000010 16,074.000 AFLAC INC CASH DIVIDEND       028% 5/19/2020 5/19/2020 6/1/2020 0.000000 0.00 4,500.72 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 00206R102 20200408P000010 53,720.000 AT&T INC CASH DIVIDEND       052% 4/8/2020 4/8/2020 5/1/2020 0.000000 0.00 27,934.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 002824100 20200414P000010 16,033.000 ABBOTT LABORATORIES CASH DIVIDEND
.. 4/14/2020 4/14/2020 5/15/2020 0.000000 0.00 5,771.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 00507V109 20200414P000020 25,439.000 ACTIVISION BLIZZARD INC CASH
DIVIDEN.. 4/14/2020 4/14/2020 5/6/2020 0.000000 0.00 10,429.99 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 00751Y106 20200618P000020 3,917.000 ADVANCE AUTO PARTS INC CASH
DIVIDE.. 6/18/2020 6/18/2020 7/3/2020 0.000000 0.00 979.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 00846U101 20200629P000020 8,739.000 AGILENT TECHNOLOGIES INC CASH DIVI.. 6/29/2020 6/29/2020 7/22/2020 0.000000 0.00 1,573.02 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 009158106 20200630P000010 4,263.000 AIR PRODUCTS AND CHEMICALS INC
CAS.. 6/30/2020 6/30/2020 8/10/2020 0.000000 0.00 5,712.42 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 012653101 20200611P000020 5,266.000 ALBEMARLE CORP CASH DIVIDEND
03.. 6/11/2020 6/11/2020 7/1/2020 0.000000 0.00 2,027.41 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 015271109 20200629P000030 4,278.000 ALEXANDRIA REAL ESTATE EQUITIE
CAS.. 6/29/2020 6/29/2020 7/15/2020 0.000000 0.00 4,534.68 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 018802108 20200429P000020 28,303.000 ALLIANT ENERGY CORP CASH DIVIDEND
.. 4/29/2020 4/29/2020 5/15/2020 0.000000 0.00 10,755.14 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 020002101 20200528P000020 7,280.000 ALLSTATE CORP/THE CASH DIVIDEND
.. 5/28/2020 5/28/2020 7/1/2020 0.000000 0.00 3,931.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 02005N100 20200430P000020 34,075.000 ALLY FINANCIAL INC CASH DIVIDEND
.. 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 6,474.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 02005N100 20200430S000671 GT.. -12,523.000 ALLY FINANCIAL INC LATE POSTING
DIVID.. 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 -2,379.37 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 023608102 20200609P000010 25,619.000 AMEREN CORP CASH DIVIDEND       049% 6/9/2020 6/9/2020 6/30/2020 0.000000 0.00 12,681.41 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 025537101 20200507P000010 17,290.000 AMERICAN ELECTRIC POWER CO INC
CA.. 5/7/2020 5/7/2020 6/10/2020 0.000000 0.00 12,103.00 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 025816109 20200402P000020 3,647.000 AMERICAN EXPRESS CO CASH DIVIDEND
.. 4/2/2020 4/2/2020 5/8/2020 0.000000 0.00 1,568.21 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 026874784 20200612P000010 22,477.000 AMERICAN INTERNATIONAL GROUP I
CAS.. 6/12/2020 6/12/2020 6/29/2020 0.000000 0.00 7,192.64 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 030420103 20200511P000010 8,065.000 AMERICAN WATER WORKS CO INC CASH
.. 5/11/2020 5/11/2020 6/2/2020 0.000000 0.00 4,435.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 031100100 20200611P000030 5,767.000 AMETEK INC CASH DIVIDEND       018% 6/11/2020 6/11/2020 6/30/2020 0.000000 0.00 1,038.06 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 032095101 20200615P000010 5,475.000 AMPHENOL CORP CASH DIVIDEND
02.. 6/15/2020 6/15/2020 7/8/2020 0.000000 0.00 1,368.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 032654105 20200528P000030 7,907.000 ANALOG DEVICES INC CASH DIVIDEND
.. 5/28/2020 5/28/2020 6/9/2020 0.000000 0.00 4,902.34 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 035710409 20200629P000040 81,456.000 ANNALY CAPITAL MANAGEMENT INC
CAS.. 6/29/2020 6/29/2020 7/31/2020 0.000000 0.00 17,920.32 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 036752103 20200609P000020 2,632.000 ANTHEM INC CASH DIVIDEND       095% 6/9/2020 6/9/2020 6/25/2020 0.000000 0.00 2,500.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 037411105 20200421P000010 42,982.000 APACHE CORP CASH DIVIDEND       002% 4/21/2020 4/21/2020 5/22/2020 0.000000 0.00 1,074.55 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 037833100 20200508P000010 2,250.000 APPLE INC CASH DIVIDEND       082% 5/8/2020 5/8/2020 5/14/2020 0.000000 0.00 1,845.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 038222105 20200520P000010 15,566.000 APPLIED MATERIALS INC CASH
DIVIDEND.. 5/20/2020 5/20/2020 6/11/2020 0.000000 0.00 3,424.52 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 039483102 20200519P000020 17,422.000 ARCHER-DANIELS-MIDLAND CO CASH
DIV.. 5/19/2020 5/19/2020 6/10/2020 0.000000 0.00 6,271.92 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 049560105 20200522P000010 10,637.000 ATMOS ENERGY CORP CASH DIVIDEND
.. 5/22/2020 5/22/2020 6/8/2020 0.000000 0.00 6,116.28 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 053484101 20200629P000050 2,359.000 AVALONBAY COMMUNITIES INC CASH
DIV.. 6/29/2020 6/29/2020 7/15/2020 0.000000 0.00 3,750.81 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 058498106 20200529P000010 9,222.000 BALL CORP CASH DIVIDEND       015% 5/29/2020 5/29/2020 6/15/2020 0.000000 0.00 1,383.30 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 060505104 20200604P000020 38,606.000 BANK OF AMERICA CORP CASH DIVIDEN.. 6/4/2020 6/4/2020 6/26/2020 0.000000 0.00 6,949.08 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 064058100 20200427P000010 9,073.000 BANK OF NEW YORK MELLON CORP/T
CA.. 4/27/2020 4/27/2020 5/11/2020 0.000000 0.00 2,812.63 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 071813109 20200604P000030 10,686.000 BAXTER INTERNATIONAL INC CASH
DIVID.. 6/4/2020 6/4/2020 7/1/2020 0.000000 0.00 2,618.07 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 086516101 20200610P000010 11,675.000 BEST BUY CO INC CASH DIVIDEND
055.. 6/10/2020 6/10/2020 7/2/2020 0.000000 0.00 6,421.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 099724106 20200529P000020 10,784.000 BORGWARNER INC CASH DIVIDEND
0.. 5/29/2020 5/29/2020 6/15/2020 0.000000 0.00 1,833.28 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 101121101 20200629P000060 3,041.000 BOSTON PROPERTIES INC CASH
DIVIDEN.. 6/29/2020 6/29/2020 7/31/2020 0.000000 0.00 2,980.18 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 110122108 20200402P000030 12,229.000 BRISTOL-MYERS SQUIBB CO CASH
DIVID.. 4/2/2020 4/2/2020 5/1/2020 0.000000 0.00 5,503.05 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 11133T103 20200611P000040 7,191.000 BROADRIDGE FINANCIAL SOLUTIONS
CA.. 6/11/2020 6/11/2020 7/2/2020 0.000000 0.00 3,883.14 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 11135F101 20200619P000020 4,517.000 BROADCOM INC CASH DIVIDEND
325% 6/19/2020 6/19/2020 6/30/2020 0.000000 0.00 14,680.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 115637209 20200605P000010 17,582.000 BROWN-FORMAN CORP CASH DIVIDEND
.. 6/5/2020 6/5/2020 7/1/2020 0.000000 0.00 3,064.54 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 12514G108 20200521P000020 6,464.000 CDW CORP/DE CASH DIVIDEND       038% 5/21/2020 5/21/2020 6/10/2020 0.000000 0.00 2,456.32 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 12541W209 20200604P000040 4,222.000 CH ROBINSON WORLDWIDE INC CASH
DI.. 6/4/2020 6/4/2020 6/30/2020 0.000000 0.00 2,153.22 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 12572Q105 20200609P000030 5,143.000 CME GROUP INC CASH DIVIDEND
085% 6/9/2020 6/9/2020 6/25/2020 0.000000 0.00 4,371.55 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 125896100 20200514P000010 29,258.000 CMS ENERGY CORP CASH DIVIDEND
.. 5/14/2020 5/14/2020 5/29/2020 0.000000 0.00 11,922.64 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 127097103 20200513P000020 23,176.000 CABOT OIL & GAS CORP CASH DIVIDEND
.. 5/13/2020 5/13/2020 5/28/2020 0.000000 0.00 2,317.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 14040H105 20200508P000020 2,720.000 CAPITAL ONE FINANCIAL CORP CASH
DIV.. 5/8/2020 5/8/2020 5/21/2020 0.000000 0.00 1,088.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 150870103 20200424P000010 8,368.000 CELANESE CORP CASH DIVIDEND       0.. 4/24/2020 4/24/2020 5/7/2020 0.000000 0.00 5,188.16 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 15189T107 20200520P000020 28,341.000 CENTERPOINT ENERGY INC CASH
DIVIDE.. 5/20/2020 5/20/2020 6/11/2020 0.000000 0.00 4,251.15 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 156700106 20200529P000030 16,663.000 CENTURYLINK INC CASH DIVIDEND
02.. 5/29/2020 5/29/2020 6/12/2020 0.000000 0.00 4,165.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 156782104 20200402P000040 6,013.000 CERNER CORP CASH DIVIDEND       018% 4/2/2020 4/2/2020 4/17/2020 0.000000 0.00 1,082.34 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 156782104 20200604P000050 3,803.000 CERNER CORP CASH DIVIDEND       018% 6/4/2020 6/4/2020 7/17/2020 0.000000 0.00 684.54 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 166764100 20200518P000010 7,324.000 CHEVRON CORP CASH DIVIDEND
129% 5/18/2020 5/18/2020 6/10/2020 0.000000 0.00 9,447.96 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 171340102 20200514P000020 9,971.000 CHURCH & DWIGHT CO INC CASH
DIVIDE.. 5/14/2020 5/14/2020 6/1/2020 0.000000 0.00 2,393.04 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 172062101 20200616P000010 9,816.000 CINCINNATI FINANCIAL CORP CASH
DIVID.. 6/16/2020 6/16/2020 7/15/2020 0.000000 0.00 5,889.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 17275R102 20200402P000050 14,702.000 CISCO SYSTEMS INC CASH DIVIDEND
.. 4/2/2020 4/2/2020 4/22/2020 0.000000 0.00 5,292.72 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 172967424 20200501P000010 6,193.000 CITIGROUP INC CASH DIVIDEND       051% 5/1/2020 5/1/2020 5/22/2020 0.000000 0.00 3,158.43 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 174610105 20200428P000010 20,532.000 CITIZENS FINANCIAL GROUP INC CASH
DI.. 4/28/2020 4/28/2020 5/13/2020 0.000000 0.00 8,007.48 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 177376100 20200604P000060 4,411.000 CITRIX SYSTEMS INC CASH DIVIDEND
.. 6/4/2020 6/4/2020 6/19/2020 0.000000 0.00 1,543.85 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 189054109 20200421P000020 6,602.000 CLOROX CO/THE CASH DIVIDEND
106% 4/21/2020 4/21/2020 5/8/2020 0.000000 0.00 6,998.12 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 191216100 20200612P000020 13,712.000 COCA-COLA CO/THE CASH DIVIDEND
.. 6/12/2020 6/12/2020 7/1/2020 0.000000 0.00 5,621.92 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 192446102 20200519P000030 13,919.000 COGNIZANT TECHNOLOGY SOLUTIONS
C.. 5/19/2020 5/19/2020 5/29/2020 0.000000 0.00 3,062.18 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 194162103 20200417P000010 13,653.000 COLGATE-PALMOLIVE CO CASH
DIVIDEN.. 4/17/2020 4/17/2020 5/15/2020 0.000000 0.00 6,007.32 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 20030N101 20200630P000020 14,773.000 COMCAST CORP CASH DIVIDEND
023% 6/30/2020 6/30/2020 7/22/2020 0.000000 0.00 3,397.79 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 200340107 20200612P000030 4,871.000 COMERICA INC CASH DIVIDEND       068% 6/12/2020 6/12/2020 7/1/2020 0.000000 0.00 3,312.28 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 205887102 20200429P000030 44,455.000 CONAGRA BRANDS INC CASH DIVIDEND
.. 4/29/2020 4/29/2020 6/3/2020 0.000000 0.00 9,446.69 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 20605P101 20200507P000020 7,272.000 CONCHO RESOURCES INC CASH
DIVIDEN.. 5/7/2020 5/7/2020 6/26/2020 0.000000 0.00 1,454.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 20825C104 20200508P000030 9,640.000 CONOCOPHILLIPS CASH DIVIDEND
04.. 5/8/2020 5/8/2020 6/1/2020 0.000000 0.00 4,048.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 209115104 20200512P000010 20,028.000 CONSOLIDATED EDISON INC CASH
DIVID.. 5/12/2020 5/12/2020 6/15/2020 0.000000 0.00 15,321.42 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 21036P108 20200504P000010 2,925.000 CONSTELLATION BRANDS INC CASH
DIVI.. 5/4/2020 5/4/2020 5/19/2020 0.000000 0.00 2,193.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 219350105 20200528P000040 20,269.000 CORNING INC CASH DIVIDEND       022% 5/28/2020 5/28/2020 6/30/2020 0.000000 0.00 4,459.18 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 22052L104 20200514P000030 28,037.000 CORTEVA INC CASH DIVIDEND       013% 5/14/2020 5/14/2020 6/15/2020 0.000000 0.00 3,644.81 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 22160K105 20200430P000030 5,572.000 COSTCO WHOLESALE CORP CASH
DIVID.. 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 3,900.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 22160K105 20200430S003231 GT.. -2,048.000 COSTCO WHOLESALE CORP LATE
POSTI.. 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 -1,433.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 231021106 20200521P000030 4,871.000 CUMMINS INC CASH DIVIDEND       131% 5/21/2020 5/21/2020 6/4/2020 0.000000 0.00 6,385.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 23331A109 20200508P000040 31,717.000 DR HORTON INC CASH DIVIDEND
017% 5/8/2020 5/8/2020 5/21/2020 0.000000 0.00 5,550.48 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 233331107 20200612P000040 10,134.000 DTE ENERGY CO CASH DIVIDEND
101% 6/12/2020 6/12/2020 7/15/2020 0.000000 0.00 10,260.68 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 235851102 20200625P000020 5,796.000 DANAHER CORP CASH DIVIDEND
018% 6/25/2020 6/25/2020 7/31/2020 0.000000 0.00 1,043.28 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 235851102 20200625S002221 GT.. -2,296.000 DANAHER CORP LATE POSTING
DIVIDEN.. 6/25/2020 6/25/2020 7/31/2020 0.000000 0.00 -413.28 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 24906P109 20200625P000030 17,029.000 DENTSPLY SIRONA INC CASH DIVIDEND
.. 6/25/2020 6/25/2020 7/10/2020 0.000000 0.00 1,702.90 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 24906P109 20200625S004481 GT.. -3,870.000 DENTSPLY SIRONA INC LATE POSTING
DI.. 6/25/2020 6/25/2020 7/10/2020 0.000000 0.00 -387.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 25179M103 20200612P000050 15,578.000 DEVON ENERGY CORP CASH DIVIDEND
.. 6/12/2020 6/12/2020 6/30/2020 0.000000 0.00 1,713.58 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 256677105 20200406P000010 6,470.000 DOLLAR GENERAL CORP CASH
DIVIDEND.. 4/6/2020 4/6/2020 4/21/2020 0.000000 0.00 2,329.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 25746U109 20200604P000070 33,064.000 DOMINION ENERGY INC CASH DIVIDEND
.. 6/4/2020 6/4/2020 6/20/2020 0.000000 0.00 31,080.16 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 25754A201 20200612P000060 725.000 DOMINO'S PIZZA INC CASH DIVIDEND
.. 6/12/2020 6/12/2020 6/30/2020 0.000000 0.00 565.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 260003108 20200528P000050 8,330.000 DOVER CORP CASH DIVIDEND       049% 5/28/2020 5/28/2020 6/15/2020 0.000000 0.00 4,081.70 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 260557103 20200528P000060 8,153.000 DOW INC CASH DIVIDEND       070% 5/28/2020 5/28/2020 6/12/2020 0.000000 0.00 5,707.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 264411505 20200513P000030 26,046.000 DUKE REALTY CORP CASH DIVIDEND
.. 5/13/2020 5/13/2020 5/29/2020 0.000000 0.00 6,120.81 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 26441C204 20200514P000040 33,844.000 DUKE ENERGY CORP CASH DIVIDEND
.. 5/14/2020 5/14/2020 6/16/2020 0.000000 0.00 31,982.58 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 26614N102 20200528P000070 6,145.000 DUPONT DE NEMOURS INC CASH
DIVIDE.. 5/28/2020 5/28/2020 6/15/2020 0.000000 0.00 1,843.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 26875P101 20200415P000030 8,752.000 EOG RESOURCES INC CASH DIVIDEND
.. 4/15/2020 4/15/2020 4/30/2020 0.000000 0.00 3,282.00 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 277432100 20200612P000070 7,799.000 EASTMAN CHEMICAL CO CASH DIVIDEND
.. 6/12/2020 6/12/2020 7/10/2020 0.000000 0.00 5,147.34 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 278642103 20200529P000040 25,586.000 EBAY INC CASH DIVIDEND       016% 5/29/2020 5/29/2020 6/19/2020 0.000000 0.00 4,093.76 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 278865100 20200615P000020 3,371.000 ECOLAB INC CASH DIVIDEND       047% 6/15/2020 6/15/2020 7/15/2020 0.000000 0.00 1,584.37 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 291011104 20200514P000050 6,577.000 EMERSON ELECTRIC CO CASH DIVIDEND
.. 5/14/2020 5/14/2020 6/10/2020 0.000000 0.00 3,288.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 29364G103 20200506P000010 20,732.000 ENTERGY CORP CASH DIVIDEND
093% 5/6/2020 5/6/2020 6/1/2020 0.000000 0.00 19,280.76 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 29472R108 20200625S000301 GT.. 6,690.000 EQUITY LIFESTYLE PROPERTIES IN LATE
.. 6/25/2020 6/25/2020 7/10/2020 0.000000 0.00 2,291.33 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 29476L107 20200619P000030 7,479.000 EQUITY RESIDENTIAL CASH DIVIDEND
.. 6/19/2020 6/19/2020 7/10/2020 0.000000 0.00 4,506.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 297178105 20200629P000070 4,563.000 ESSEX PROPERTY TRUST INC CASH
DIVI.. 6/29/2020 6/29/2020 7/15/2020 0.000000 0.00 9,479.63 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 30034W106 20200519P000040 23,158.000 EVERGY INC CASH DIVIDEND       050% 5/19/2020 5/19/2020 6/19/2020 0.000000 0.00 11,694.79 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 30040W108 20200519P000050 11,276.000 EVERSOURCE ENERGY CASH DIVIDEND
.. 5/19/2020 5/19/2020 6/30/2020 0.000000 0.00 6,399.13 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 30161N101 20200514P000060 19,054.000 EXELON CORP CASH DIVIDEND       038% 5/14/2020 5/14/2020 6/10/2020 0.000000 0.00 7,288.16 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 302130109 20200529P000050 5,453.000 EXPEDITORS INTERNATIONAL OF WA
CA.. 5/29/2020 5/29/2020 6/15/2020 0.000000 0.00 2,835.56 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 30231G102 20200512P000020 8,921.000 EXXON MOBIL CORP CASH DIVIDEND
.. 5/12/2020 5/12/2020 6/10/2020 0.000000 0.00 7,761.27 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 302491303 20200629P000080 4,347.000 FMC CORP CASH DIVIDEND       044% 6/29/2020 6/29/2020 7/16/2020 0.000000 0.00 1,912.68 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 303075105 20200528P000080 2,085.000 FACTSET RESEARCH SYSTEMS INC CAS.. 5/28/2020 5/28/2020 6/18/2020 0.000000 0.00 1,605.45 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 311900104 20200427P000020 30,685.000 FASTENAL CO CASH DIVIDEND       025% 4/27/2020 4/27/2020 5/26/2020 0.000000 0.00 7,671.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 313747206 20200619P000040 1,801.000 FEDERAL REALTY INVESTMENT TRUS
CA.. 6/19/2020 6/19/2020 7/15/2020 0.000000 0.00 1,891.05 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 31428X106 20200626P000010 4,838.000 FEDEX CORP CASH DIVIDEND       065% 6/26/2020 6/26/2020 7/13/2020 0.000000 0.00 3,144.70 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 31620M106 20200611P000050 4,965.000 FIDELITY NATIONAL INFORMATION CASH
.. 6/11/2020 6/11/2020 6/26/2020 0.000000 0.00 1,737.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 31620R303 20200615P000030 18,219.000 FIDELITY NATIONAL FINANCIAL IN CASH .. 6/15/2020 6/15/2020 6/30/2020 0.000000 0.00 6,012.27 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 316773100 20200629P000090 21,643.000 FIFTH THIRD BANCORP CASH DIVIDEND
.. 6/29/2020 6/29/2020 7/15/2020 0.000000 0.00 5,843.61 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 337932107 20200506P000020 41,605.000 FIRSTENERGY CORP CASH DIVIDEND
.. 5/6/2020 5/6/2020 6/1/2020 0.000000 0.00 16,225.95 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 34959J108 20200528P000090 4,277.000 FORTIVE CORP CASH DIVIDEND       007% 5/28/2020 5/28/2020 6/26/2020 0.000000 0.00 299.39 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 34964C106 20200528P000100 6,658.000 FORTUNE BRANDS HOME & SECURITY C.. 5/28/2020 5/28/2020 6/17/2020 0.000000 0.00 1,597.92 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 363576109 20200604P000080 8,475.000 ARTHUR J GALLAGHER & CO CASH
DIVID.. 6/4/2020 6/4/2020 6/19/2020 0.000000 0.00 3,813.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 372460105 20200604P000090 5,283.000 GENUINE PARTS CO CASH DIVIDEND
.. 6/4/2020 6/4/2020 7/1/2020 0.000000 0.00 4,173.57 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 375558103 20200611P000060 6,049.000 GILEAD SCIENCES INC CASH DIVIDEND
.. 6/11/2020 6/11/2020 6/29/2020 0.000000 0.00 4,113.32 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 37959E102 20200402P000060 10,447.000 GLOBE LIFE INC CASH DIVIDEND       018% 4/2/2020 4/2/2020 5/1/2020 0.000000 0.00 1,958.81 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 38141G104 20200529P000060 1,297.000 GOLDMAN SACHS GROUP INC/THE CASH
.. 5/29/2020 5/29/2020 6/29/2020 0.000000 0.00 1,621.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 384802104 20200508P000050 1,596.000 WW GRAINGER INC CASH DIVIDEND
1.. 5/8/2020 5/8/2020 6/1/2020 0.000000 0.00 2,298.24 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 416515104 20200529P000070 26,776.000 HARTFORD FINANCIAL SERVICES GR CA.. 5/29/2020 5/29/2020 7/2/2020 0.000000 0.00 8,702.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 418056107 20200430P000040 9,337.000 HASBRO INC CASH DIVIDEND       068% 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 6,349.16 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 418056107 20200430S001001 GT.. -3,431.000 HASBRO INC LATE POSTING DIVIDEND A.. 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 -2,333.08 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 42250P103 20200507P000030 25,848.000 HEALTHPEAK PROPERTIES INC CASH
DIV.. 5/7/2020 5/7/2020 5/19/2020 0.000000 0.00 9,563.76 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 427866108 20200521P000040 8,325.000 HERSHEY CO/THE CASH DIVIDEND
07.. 5/21/2020 5/21/2020 6/15/2020 0.000000 0.00 6,435.23 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 42809H107 20200612P000080 17,559.000 HESS CORP CASH DIVIDEND       025% 6/12/2020 6/12/2020 6/30/2020 0.000000 0.00 4,389.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 42824C109 20200609P000040 35,902.000 HEWLETT PACKARD ENTERPRISE CO
CA.. 6/9/2020 6/9/2020 7/1/2020 0.000000 0.00 4,308.24 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 436106108 20200522P000020 4,042.000 HOLLYFRONTIER CORP CASH DIVIDEND
.. 5/22/2020 5/22/2020 6/18/2020 0.000000 0.00 1,414.70 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 437076102 20200603P000020 4,168.000 HOME DEPOT INC/THE CASH DIVIDEND
.. 6/3/2020 6/3/2020 6/18/2020 0.000000 0.00 6,252.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 438516106 20200514P000070 3,420.000 HONEYWELL INTERNATIONAL INC CASH .. 5/14/2020 5/14/2020 6/5/2020 0.000000 0.00 3,078.00 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 440452100 20200409P000010 26,091.000 HORMEL FOODS CORP CASH DIVIDEND
.. 4/9/2020 4/9/2020 5/15/2020 0.000000 0.00 6,066.16 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 444859102 20200629P000100 1,212.000 HUMANA INC CASH DIVIDEND       062% 6/29/2020 6/29/2020 7/31/2020 0.000000 0.00 757.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 445658107 20200507P000040 5,232.000 JB HUNT TRANSPORT SERVICES INC
CAS.. 5/7/2020 5/7/2020 5/22/2020 0.000000 0.00 1,412.64 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 446413106 20200528P000110 2,191.000 HUNTINGTON INGALLS INDUSTRIES CAS.. 5/28/2020 5/28/2020 6/12/2020 0.000000 0.00 2,256.73 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 45167R104 20200514P000080 3,519.000 IDEX CORP CASH DIVIDEND       050% 5/14/2020 5/14/2020 5/29/2020 0.000000 0.00 1,759.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 452308109 20200629P000110 3,221.000 ILLINOIS TOOL WORKS INC CASH DIVIDE.. 6/29/2020 6/29/2020 7/15/2020 0.000000 0.00 3,446.47 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 458140100 20200506P000030 10,041.000 INTEL CORP CASH DIVIDEND       033% 5/6/2020 5/6/2020 6/1/2020 0.000000 0.00 3,313.53 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 45866F104 20200615P000040 12,502.000 INTERCONTINENTAL EXCHANGE INC
CAS.. 6/15/2020 6/15/2020 6/30/2020 0.000000 0.00 3,750.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 459200101 20200507P000050 4,716.000 INTERNATIONAL BUSINESS MACHINE CA.. 5/7/2020 5/7/2020 6/10/2020 0.000000 0.00 7,687.08 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 459506101 20200624P000010 4,238.000 INTERNATIONAL FLAVORS & FRAGRA
CA.. 6/24/2020 6/24/2020 7/6/2020 0.000000 0.00 3,178.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 460146103 20200526P000020 8,901.000 INTERNATIONAL PAPER CO CASH
DIVIDE.. 5/26/2020 5/26/2020 6/15/2020 0.000000 0.00 4,561.76 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 461202103 20200409P000020 3,481.000 INTUIT INC CASH DIVIDEND       053% 4/9/2020 4/9/2020 4/20/2020 0.000000 0.00 1,844.93 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 46625H100 20200403P000010 8,713.000 JPMORGAN CHASE & CO CASH
DIVIDEND.. 4/3/2020 4/3/2020 4/30/2020 0.000000 0.00 7,841.70 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 469814107 20200519P000060 11,603.000 JACOBS ENGINEERING GROUP INC
CASH.. 5/19/2020 5/19/2020 6/17/2020 0.000000 0.00 2,204.57 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 478160104 20200522P000030 2,020.000 JOHNSON & JOHNSON CASH DIVIDEND
.. 5/22/2020 5/22/2020 6/9/2020 0.000000 0.00 2,040.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 48203R104 20200529P000080 24,420.000 JUNIPER NETWORKS INC CASH
DIVIDEND.. 5/29/2020 5/29/2020 6/22/2020 0.000000 0.00 4,884.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 482480100 20200515P000020 7,498.000 KLA CORP CASH DIVIDEND       085% 5/15/2020 5/15/2020 6/2/2020 0.000000 0.00 6,373.30 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 48251W104 20200515P000030 5,452.000 KKR & CO INC CASH DIVIDEND       013% 5/15/2020 5/15/2020 6/2/2020 0.000000 0.00 736.02 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 485170302 20200605P000020 9,601.000 KANSAS CITY SOUTHERN CASH DIVIDEN.. 6/5/2020 6/5/2020 7/8/2020 0.000000 0.00 3,840.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 487836108 20200529P000090 4,255.000 KELLOGG CO CASH DIVIDEND       057% 5/29/2020 5/29/2020 6/15/2020 0.000000 0.00 2,425.35 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 493267108 20200601P000010 12,164.000 KEYCORP CASH DIVIDEND       018% 6/1/2020 6/1/2020 6/15/2020 0.000000 0.00 2,250.34 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 494368103 20200604P000100 5,750.000 KIMBERLY-CLARK CORP CASH DIVIDEND
.. 6/4/2020 6/4/2020 7/2/2020 0.000000 0.00 6,152.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 49456B101 20200501P000020 45,079.000 KINDER MORGAN INC CASH DIVIDEND
.. 5/1/2020 5/1/2020 5/15/2020 0.000000 0.00 11,833.24 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 500754106 20200528P000120 15,513.000 KRAFT HEINZ CO/THE CASH DIVIDEND
.. 5/28/2020 5/28/2020 6/26/2020 0.000000 0.00 6,205.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 501044101 20200514P000090 20,259.000 KROGER CO/THE CASH DIVIDEND
016% 5/14/2020 5/14/2020 6/1/2020 0.000000 0.00 3,241.44 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 502431109 20200601P000020 6,459.000 L3HARRIS TECHNOLOGIES INC CASH
DIVI.. 6/1/2020 6/1/2020 6/16/2020 0.000000 0.00 5,490.15 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 502431109 20200617W000010 0.000 L3HARRIS TECHNOLOGIES INC DIVIDEND
.. 6/17/2020 6/17/2020 6/16/2020 0.000000 0.00 -0.85 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 512807108 20200616P000020 2,583.000 LAM RESEARCH CORP CASH DIVIDEND
.. 6/16/2020 6/16/2020 7/8/2020 0.000000 0.00 2,970.45 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 526057104 20200420P000010 37,612.000 LENNAR CORP CASH DIVIDEND       012% 4/20/2020 4/20/2020 5/5/2020 0.000000 0.00 4,701.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 532457108 20200514P000100 2,520.000 ELI LILLY AND CO CASH DIVIDEND
074.. 5/14/2020 5/14/2020 6/10/2020 0.000000 0.00 1,864.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 534187109 20200409P000030 10,601.000 LINCOLN NATIONAL CORP CASH
DIVIDEN.. 4/9/2020 4/9/2020 5/1/2020 0.000000 0.00 4,240.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 540424108 20200526P000030 12,322.000 LOEWS CORP CASH DIVIDEND       006% 5/26/2020 5/26/2020 6/9/2020 0.000000 0.00 770.13 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 548661107 20200421P000030 8,024.000 LOWE'S COS INC CASH DIVIDEND
055% 4/21/2020 4/21/2020 5/6/2020 0.000000 0.00 4,413.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 55261F104 20200529P000100 3,322.000 M&T BANK CORP CASH DIVIDEND
110% 5/29/2020 5/29/2020 6/30/2020 0.000000 0.00 3,654.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 552953101 20200609P000050 29,042.000 MGM RESORTS INTERNATIONAL CASH
DI.. 6/9/2020 6/9/2020 6/15/2020 0.000000 0.00 72.61 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 55354G100 20200514P000110 3,847.000 MSCI INC CASH DIVIDEND       068% 5/14/2020 5/14/2020 5/29/2020 0.000000 0.00 2,615.96 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 55616P104 20200508A000140 0.000 MACY'S INC 4/1/2020 3/12/2020 4/1/2020 0.000000 0.00 -123.82 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 57060D108 20200512P000030 1,211.000 MARKETAXESS HOLDINGS INC CASH
DIVI.. 5/12/2020 5/12/2020 5/27/2020 0.000000 0.00 726.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 571748102 20200407P000010 9,538.000 MARSH & MCLENNAN COS INC CASH
DIVI.. 4/7/2020 4/7/2020 5/15/2020 0.000000 0.00 4,339.79 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 574599106 20200409P000040 17,034.000 MASCO CORP CASH DIVIDEND       013% 4/9/2020 4/9/2020 5/11/2020 0.000000 0.00 2,299.59 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 57636Q104 20200408P000020 3,410.000 MASTERCARD INC CASH DIVIDEND
04.. 4/8/2020 4/8/2020 5/8/2020 0.000000 0.00 1,364.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 57772K101 20200527P000010 10,249.000 MAXIM INTEGRATED PRODUCTS INC
CAS.. 5/27/2020 5/27/2020 6/12/2020 0.000000 0.00 4,919.52 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 579780206 20200409P000050 3,326.000 MCCORMICK & CO INC/MD CASH
DIVIDEN.. 4/9/2020 4/9/2020 4/27/2020 0.000000 0.00 2,062.12 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 580135101 20200529P000110 3,876.000 MCDONALD'S CORP CASH DIVIDEND
1.. 5/29/2020 5/29/2020 6/15/2020 0.000000 0.00 4,845.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 58933Y105 20200612P000090 7,850.000 MERCK & CO INC CASH DIVIDEND
061% 6/12/2020 6/12/2020 7/7/2020 0.000000 0.00 4,788.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 59156R108 20200507P000060 5,119.000 METLIFE INC CASH DIVIDEND       046% 5/7/2020 5/7/2020 6/12/2020 0.000000 0.00 2,354.74 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 594918104 20200520P000030 4,118.000 MICROSOFT CORP CASH DIVIDEND
05.. 5/20/2020 5/20/2020 6/11/2020 0.000000 0.00 2,100.18 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 595017104 20200520P000040 9,735.000 MICROCHIP TECHNOLOGY INC CASH
DIVI.. 5/20/2020 5/20/2020 6/4/2020 0.000000 0.00 3,577.61 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 59522J103 20200414P000030 10,135.000 MID-AMERICA APARTMENT COMMUNIT
C.. 4/14/2020 4/14/2020 4/30/2020 0.000000 0.00 10,135.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 609207105 20200629P000120 17,167.000 MONDELEZ INTERNATIONAL INC CASH
DI.. 6/29/2020 6/29/2020 7/14/2020 0.000000 0.00 4,892.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 617446448 20200429P000040 10,589.000 MORGAN STANLEY CASH DIVIDEND
0.. 4/29/2020 4/29/2020 5/15/2020 0.000000 0.00 3,706.15 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 61945C103 20200603P000030 11,375.000 MOSAIC CO/THE CASH DIVIDEND
005% 6/3/2020 6/3/2020 6/18/2020 0.000000 0.00 568.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 620076307 20200612P000100 5,716.000 MOTOROLA SOLUTIONS INC CASH
DIVIDE.. 6/12/2020 6/12/2020 7/15/2020 0.000000 0.00 3,658.24 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 631103108 20200611P000070 5,018.000 NASDAQ INC CASH DIVIDEND       049% 6/11/2020 6/11/2020 6/26/2020 0.000000 0.00 2,458.82 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 64110D104 20200402P000070 7,599.000 NETAPP INC CASH DIVIDEND       048% 4/2/2020 4/2/2020 4/22/2020 0.000000 0.00 3,647.52 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 651639106 20200603P000040 32,408.000 NEWMONT CORP CASH DIVIDEND       0.. 6/3/2020 6/3/2020 6/18/2020 0.000000 0.00 8,102.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 65339F101 20200601P000030 6,051.000 NEXTERA ENERGY INC CASH DIVIDEND
.. 6/1/2020 6/1/2020 6/15/2020 0.000000 0.00 8,471.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 654106103 20200529P000120 15,600.000 NIKE INC CASH DIVIDEND       024% 5/29/2020 5/29/2020 7/1/2020 0.000000 0.00 3,822.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 65473P105 20200429P000050 61,496.000 NISOURCE INC CASH DIVIDEND       021% 4/29/2020 4/29/2020 5/20/2020 0.000000 0.00 12,914.16 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 655044105 20200508P000060 40,211.000 NOBLE ENERGY INC CASH DIVIDEND
.. 5/8/2020 5/8/2020 5/26/2020 0.000000 0.00 804.22 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 655844108 20200507P000070 4,397.000 NORFOLK SOUTHERN CORP CASH DIVID.. 5/7/2020 5/7/2020 6/10/2020 0.000000 0.00 4,133.18 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 668771108 20200609P000060 46,662.000 NORTONLIFELOCK INC CASH DIVIDEND
.. 6/9/2020 6/9/2020 6/24/2020 0.000000 0.00 5,832.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 670346105 20200629P000130 17,067.000 NUCOR CORP CASH DIVIDEND       040% 6/29/2020 6/29/2020 8/11/2020 0.000000 0.00 6,869.47 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 674599105 20200612P000110 18,244.000 OCCIDENTAL PETROLEUM CORP CASH
DI.. 6/12/2020 6/12/2020 7/15/2020 0.000000 0.00 182.44 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 682680103 20200424P000020 5,987.000 ONEOK INC CASH DIVIDEND       093% 4/24/2020 4/24/2020 5/14/2020 0.000000 0.00 5,597.85 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 693475105 20200415P000040 9,095.000 PNC FINANCIAL SERVICES GROUP I CAS.. 4/15/2020 4/15/2020 5/5/2020 0.000000 0.00 10,459.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 693506107 20200508P000070 6,165.000 PPG INDUSTRIES INC CASH DIVIDEND
.. 5/8/2020 5/8/2020 6/12/2020 0.000000 0.00 3,144.15 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 69351T106 20200609P000070 37,294.000 PPL CORP CASH DIVIDEND       041% 6/9/2020 6/9/2020 7/1/2020 0.000000 0.00 15,477.01 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 695156109 20200612P000120 2,420.000 PACKAGING CORP OF AMERICA CASH
DI.. 6/12/2020 6/12/2020 7/15/2020 0.000000 0.00 1,911.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 704326107 20200514P000120 6,918.000 PAYCHEX INC CASH DIVIDEND       062% 5/14/2020 5/14/2020 5/28/2020 0.000000 0.00 4,289.16 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 713448108 20200604P000110 5,073.000 PEPSICO INC CASH DIVIDEND       102% 6/4/2020 6/4/2020 6/30/2020 0.000000 0.00 5,187.14 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 717081103 20200507P000080 12,901.000 PFIZER INC CASH DIVIDEND       038% 5/7/2020 5/7/2020 6/5/2020 0.000000 0.00 4,902.38 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 718546104 20200515P000040 15,909.000 PHILLIPS 66 CASH DIVIDEND       090% 5/15/2020 5/15/2020 6/1/2020 0.000000 0.00 14,318.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 723484101 20200501P000030 11,705.000 PINNACLE WEST CAPITAL CORP CASH
DI.. 5/1/2020 5/1/2020 6/1/2020 0.000000 0.00 9,159.16 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 723787107 20200629P000140 9,264.000 PIONEER NATURAL RESOURCES CO
CAS.. 6/29/2020 6/29/2020 7/14/2020 0.000000 0.00 5,095.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 74144T108 20200612P000130 1,533.000 T ROWE PRICE GROUP INC CASH
DIVIDE.. 6/12/2020 6/12/2020 6/30/2020 0.000000 0.00 1,379.70 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 74251V102 20200529P000130 4,002.000 PRINCIPAL FINANCIAL GROUP INC CASH
.. 5/29/2020 5/29/2020 6/26/2020 0.000000 0.00 2,241.12 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 742718109 20200423P000010 8,687.000 PROCTER & GAMBLE CO/THE CASH
DIVID.. 4/23/2020 4/23/2020 5/15/2020 0.000000 0.00 6,868.81 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 74340W103 20200615P000050 10,423.000 PROLOGIS INC CASH DIVIDEND       058% 6/15/2020 6/15/2020 6/30/2020 0.000000 0.00 6,045.34 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 744320102 20200522P000040 2,476.000 PRUDENTIAL FINANCIAL INC CASH DIVID.. 5/22/2020 5/22/2020 6/18/2020 0.000000 0.00 2,723.60 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 744573106 20200608P000010 19,378.000 PUBLIC SERVICE ENTERPRISE GROU CA.. 6/8/2020 6/8/2020 6/30/2020 0.000000 0.00 9,495.22 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 74460D109 20200612P000140 4,996.000 PUBLIC STORAGE CASH DIVIDEND
20.. 6/12/2020 6/12/2020 6/30/2020 0.000000 0.00 9,992.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 747525103 20200603P000050 9,223.000 QUALCOMM INC CASH DIVIDEND
065% 6/3/2020 6/3/2020 6/25/2020 0.000000 0.00 5,994.95 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 74834L100 20200406P000020 12,203.000 QUEST DIAGNOSTICS INC CASH
DIVIDEN.. 4/6/2020 4/6/2020 4/21/2020 0.000000 0.00 6,833.68 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 754730109 20200630P000030 11,862.000 RAYMOND JAMES FINANCIAL INC CASH
D.. 6/30/2020 6/30/2020 7/15/2020 0.000000 0.00 4,388.94 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 75513E101 20200514P000130 8,800.568 RAYTHEON TECHNOLOGIES CORP CASH
.. 5/14/2020 5/14/2020 6/18/2020 0.000000 0.00 4,180.27 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 75513E101 20200619W000070 0.000 RAYTHEON TECHNOLOGIES CORP DIVID.. 6/19/2020 6/19/2020 6/18/2020 0.000000 0.00 -0.27 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 756109104 20200430P000050 20,360.000 REALTY INCOME CORP CASH DIVIDEND
.. 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 4,743.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 756109104 20200430S000991 GT.. -7,482.000 REALTY INCOME CORP LATE POSTING
DI.. 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 -1,743.31 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 756109104 20200529P000140 12,878.000 REALTY INCOME CORP CASH DIVIDEND
.. 5/29/2020 5/29/2020 6/15/2020 0.000000 0.00 3,000.57 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 756109104 20200630P000040 14,782.000 REALTY INCOME CORP CASH DIVIDEND
.. 6/30/2020 6/30/2020 7/15/2020 0.000000 0.00 3,451.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 758849103 20200515P000050 13,610.000 REGENCY CENTERS CORP CASH DIVIDE.. 5/15/2020 5/15/2020 5/26/2020 0.000000 0.00 8,097.95 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 7591EP100 20200604P000120 63,274.000 REGIONS FINANCIAL CORP CASH
DIVIDE.. 6/4/2020 6/4/2020 7/1/2020 0.000000 0.00 9,807.47 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 760759100 20200630P000050 3,812.000 REPUBLIC SERVICES INC CASH
DIVIDEND.. 6/30/2020 6/30/2020 7/15/2020 0.000000 0.00 1,543.86 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 761152107 20200513P000040 4,674.000 RESMED INC CASH DIVIDEND       039% 5/13/2020 5/13/2020 6/18/2020 0.000000 0.00 1,822.86 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 773903109 20200515P000060 1,390.000 ROCKWELL AUTOMATION INC CASH DIVI.. 5/15/2020 5/15/2020 6/10/2020 0.000000 0.00 1,417.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 776696106 20200407P000020 3,873.000 ROPER TECHNOLOGIES INC CASH
DIVIDE.. 4/7/2020 4/7/2020 4/22/2020 0.000000 0.00 1,984.91 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 78409V104 20200526P000040 3,037.000 S&P GLOBAL INC CASH DIVIDEND
067% 5/26/2020 5/26/2020 6/10/2020 0.000000 0.00 2,034.79 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 78440X101 20200429P000060 9,828.000 SL GREEN REALTY CORP CASH DIVIDEN.. 4/29/2020 4/29/2020 5/15/2020 0.000000 0.00 2,899.26 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 78440X101 20200528P000130 6,216.000 SL GREEN REALTY CORP CASH DIVIDEN.. 5/28/2020 5/28/2020 6/15/2020 0.000000 0.00 1,833.72 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 78467J100 20200529P000150 3,481.000 SS&C TECHNOLOGIES HOLDINGS INC
CA.. 5/29/2020 5/29/2020 6/15/2020 0.000000 0.00 435.13 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 816851109 20200625P000040 8,721.000 SEMPRA ENERGY CASH DIVIDEND
104.. 6/25/2020 6/25/2020 7/15/2020 0.000000 0.00 9,113.45 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 816851109 20200625S003641 GT.. -4,061.000 SEMPRA ENERGY LATE POSTING DIVIDE.. 6/25/2020 6/25/2020 7/15/2020 0.000000 0.00 -4,243.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 82968B103 20200507P000090 52,186.000 SIRIUS XM HOLDINGS INC CASH
DIVIDEN.. 5/7/2020 5/7/2020 5/29/2020 0.000000 0.00 694.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 83088M102 20200520P000050 16,825.000 SKYWORKS SOLUTIONS INC CASH DIVID.. 5/20/2020 5/20/2020 6/11/2020 0.000000 0.00 7,403.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 832696405 20200514P000140 7,322.000 JM SMUCKER CO/THE CASH DIVIDEND
.. 5/14/2020 5/14/2020 6/1/2020 0.000000 0.00 6,443.36 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 833034101 20200520P000060 4,849.000 SNAP-ON INC CASH DIVIDEND       108% 5/20/2020 5/20/2020 6/10/2020 0.000000 0.00 5,236.92 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 842587107 20200515P000070 42,929.000 SOUTHERN CO/THE CASH DIVIDEND
0.. 5/15/2020 5/15/2020 6/8/2020 0.000000 0.00 27,474.56 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 854502101 20200601P000040 3,742.000 STANLEY BLACK & DECKER INC CASH DI.. 6/1/2020 6/1/2020 6/16/2020 0.000000 0.00 2,581.98 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 857477103 20200630P000060 14,742.000 STATE STREET CORP CASH DIVIDEND
.. 6/30/2020 6/30/2020 7/16/2020 0.000000 0.00 7,665.84 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 863667101 20200629P000150 2,747.000 STRYKER CORP CASH DIVIDEND
057% 6/29/2020 6/29/2020 7/31/2020 0.000000 0.00 1,579.53 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 866674104 20200629P000160 8,381.000 SUN COMMUNITIES INC CASH DIVIDEND
.. 6/29/2020 6/29/2020 7/15/2020 0.000000 0.00 6,620.99 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 87165B103 20200501P000040 10,518.000 SYNCHRONY FINANCIAL CASH DIVIDEND
.. 5/1/2020 5/1/2020 5/14/2020 0.000000 0.00 2,313.96 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 871829107 20200402P000080 24,672.000 SYSCO CORP CASH DIVIDEND       045% 4/2/2020 4/2/2020 4/24/2020 0.000000 0.00 11,102.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 87612E106 20200519P000070 16,098.000 TARGET CORP CASH DIVIDEND       066% 5/19/2020 5/19/2020 6/10/2020 0.000000 0.00 10,624.68 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 87612G101 20200430P000060 21,043.000 TARGA RESOURCES CORP CASH DIVIDE.. 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 2,104.30 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 87612G101 20200430S001821 GT.. -7,733.000 TARGA RESOURCES CORP LATE
POSTIN.. 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 -773.30 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 882508104 20200501P000050 6,956.000 TEXAS INSTRUMENTS INC CASH
DIVIDEN.. 5/1/2020 5/1/2020 5/18/2020 0.000000 0.00 6,260.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 883203101 20200611P000080 12,117.000 TEXTRON INC CASH DIVIDEND       002% 6/11/2020 6/11/2020 7/1/2020 0.000000 0.00 242.34 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 883556102 20200612P000150 2,736.000 THERMO FISHER SCIENTIFIC INC CASH
DI.. 6/12/2020 6/12/2020 7/15/2020 0.000000 0.00 601.92 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 88579Y101 20200521P000050 1,458.000 3M CO CASH DIVIDEND       147% 5/21/2020 5/21/2020 6/12/2020 0.000000 0.00 2,143.26 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 886547108 20200619P000050 10,162.000 TIFFANY & CO CASH DIVIDEND       058% 6/19/2020 6/19/2020 7/10/2020 0.000000 0.00 5,893.96 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 892356106 20200522P000050 4,847.000 TRACTOR SUPPLY CO CASH DIVIDEND
.. 5/22/2020 5/22/2020 6/9/2020 0.000000 0.00 1,696.45 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 89417E109 20200609P000080 3,917.000 TRAVELERS COS INC/THE CASH
DIVIDEN.. 6/9/2020 6/9/2020 6/30/2020 0.000000 0.00 3,329.45 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 89832Q109 20200514P000150 9,365.000 TRUIST FINANCIAL CORP CASH
DIVIDEND.. 5/14/2020 5/14/2020 6/1/2020 0.000000 0.00 4,214.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 902494103 20200529P000160 19,793.000 TYSON FOODS INC CASH DIVIDEND
04.. 5/29/2020 5/29/2020 6/15/2020 0.000000 0.00 8,313.06 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 902653104 20200408P000030 23,508.000 UDR INC CASH DIVIDEND       036% 4/8/2020 4/8/2020 4/30/2020 0.000000 0.00 8,462.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 902973304 20200629P000170 41,640.000 US BANCORP CASH DIVIDEND       042% 6/29/2020 6/29/2020 7/15/2020 0.000000 0.00 17,488.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 907818108 20200528P000140 4,130.000 UNION PACIFIC CORP CASH DIVIDEND
.. 5/28/2020 5/28/2020 6/30/2020 0.000000 0.00 4,006.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 91324P102 20200619P000060 1,133.000 UNITEDHEALTH GROUP INC CASH
DIVIDE.. 6/19/2020 6/19/2020 6/30/2020 0.000000 0.00 1,416.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 91529Y106 20200424P000030 25,177.000 UNUM GROUP CASH DIVIDEND       028% 4/24/2020 4/24/2020 5/15/2020 0.000000 0.00 7,175.45 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 918204108 20200609P000090 12,086.000 VF CORP CASH DIVIDEND       048% 6/9/2020 6/9/2020 6/22/2020 0.000000 0.00 5,801.28 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 91913Y100 20200513P000050 13,222.000 VALERO ENERGY CORP CASH DIVIDEND
.. 5/13/2020 5/13/2020 6/3/2020 0.000000 0.00 12,957.56 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 92276F100 20200630P000070 20,737.000 VENTAS INC CASH DIVIDEND       045% 6/30/2020 6/30/2020 7/14/2020 0.000000 0.00 9,331.65 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 92343V104 20200409P000060 16,299.000 VERIZON COMMUNICATIONS INC CASH
DI.. 4/9/2020 4/9/2020 5/1/2020 0.000000 0.00 10,023.89 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 92345Y106 20200612P000160 6,037.000 VERISK ANALYTICS INC CASH DIVIDEND
.. 6/12/2020 6/12/2020 6/30/2020 0.000000 0.00 1,629.99 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 92556H206 20200612P000170 4,523.000 VIACOMCBS INC CASH DIVIDEND
024% 6/12/2020 6/12/2020 7/1/2020 0.000000 0.00 1,085.52 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 92826C839 20200513P000060 3,516.000 VISA INC CASH DIVIDEND       030% 5/13/2020 5/13/2020 6/2/2020 0.000000 0.00 1,054.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 929042109 20200508P000080 3,762.000 VORNADO REALTY TRUST CASH
DIVIDEN.. 5/8/2020 5/8/2020 5/22/2020 0.000000 0.00 2,482.92 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 92939U106 20200513P000070 20,078.000 WEC ENERGY GROUP INC CASH
DIVIDEN.. 5/13/2020 5/13/2020 6/1/2020 0.000000 0.00 12,699.34 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 931142103 20200507P000100 16,371.000 WALMART INC CASH DIVIDEND       054% 5/7/2020 5/7/2020 6/1/2020 0.000000 0.00 8,840.34 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 931427108 20200519P000080 7,213.000 WALGREENS BOOTS ALLIANCE INC
CASH.. 5/19/2020 5/19/2020 6/12/2020 0.000000 0.00 3,299.95 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 94106L109 20200604P000130 5,535.000 WASTE MANAGEMENT INC CASH
DIVIDEN.. 6/4/2020 6/4/2020 6/19/2020 0.000000 0.00 3,016.58 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 949746101 20200507P000110 14,185.000 WELLS FARGO & CO CASH DIVIDEND
.. 5/7/2020 5/7/2020 6/1/2020 0.000000 0.00 7,234.35 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 95040Q104 20200518P000020 15,007.000 WELLTOWER INC CASH DIVIDEND       0.. 5/18/2020 5/18/2020 5/28/2020 0.000000 0.00 9,154.27 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 958102105 20200402P000090 29,355.000 WESTERN DIGITAL CORP CASH
DIVIDEND.. 4/2/2020 4/2/2020 4/17/2020 0.000000 0.00 14,677.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 959802109 20200615P000060 21,209.000 WESTERN UNION CO/THE CASH
DIVIDEN.. 6/15/2020 6/15/2020 6/30/2020 0.000000 0.00 4,772.03 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 96145D105 20200518P000030 10,221.000 WESTROCK CO CASH DIVIDEND       020% 5/18/2020 5/18/2020 5/28/2020 0.000000 0.00 2,044.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 963320106 20200514P000160 4,939.000 WHIRLPOOL CORP CASH DIVIDEND
12.. 5/14/2020 5/14/2020 6/15/2020 0.000000 0.00 5,926.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 969457100 20200611P000090 9,407.000 WILLIAMS COS INC/THE CASH DIVIDEND
.. 6/11/2020 6/11/2020 6/29/2020 0.000000 0.00 3,762.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 98389B100 20200612P000180 19,950.000 XCEL ENERGY INC CASH DIVIDEND
04.. 6/12/2020 6/12/2020 7/20/2020 0.000000 0.00 8,578.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 98419M100 20200527P000020 9,831.000 XYLEM INC/NY CASH DIVIDEND       026% 5/27/2020 5/27/2020 6/25/2020 0.000000 0.00 2,556.06 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 988498101 20200528P000150 9,236.000 YUM! BRANDS INC CASH DIVIDEND
04.. 5/28/2020 5/28/2020 6/12/2020 0.000000 0.00 4,340.92 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 98956P102 20200626P000020 4,162.000 ZIMMER BIOMET HOLDINGS INC CASH DI.. 6/26/2020 6/26/2020 7/31/2020 0.000000 0.00 998.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 989701107 20200507P000120 8,682.000 ZIONS BANCORP NA CASH DIVIDEND
.. 5/7/2020 5/7/2020 5/21/2020 0.000000 0.00 2,951.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 98978V103 20200416P000010 7,769.000 ZOETIS INC CASH DIVIDEND       020% 4/16/2020 4/16/2020 6/1/2020 0.000000 0.00 1,553.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G0177J108 20200415P000010 3,262.000 ALLERGAN PLC CASH DIVIDEND       074% 4/15/2020 4/15/2020 6/15/2020 0.000000 0.00 2,413.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DAC G0177J108 20200415P000010 -3,262.000 ALLERGAN PLC 4/15/2020 4/15/2020 6/15/2020 0.000000 0.00 -2,413.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G0177J108 20200507F000150 2,063.000 ALLERGAN PLC CASH DIVIDEND       074% 4/15/2020 4/15/2020 5/8/2020 0.000000 0.00 1,526.62 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DAC G0177J108 20200507F000150 -2,063.000 ALLERGAN PLC AS PER PSS 4/15/2020 4/15/2020 5/8/2020 0.000000 0.00 -1,526.62 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G0177J108 20200511A000060 2,063.000 ALLERGAN PLC AS PER PSS 4/15/2020 4/15/2020 6/15/2020 0.000000 0.00 1,526.62 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DAC G0177J108 20200511A000060 -2,063.000 ALLERGAN PLC PAY DATE AMENDMENT
P.. 4/15/2020 4/15/2020 6/15/2020 0.000000 0.00 -1,526.62 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G0177J108 20200605A000090 3,262.000 ALLERGAN PLC 5/1/2020 4/20/2020 5/20/2020 0.000000 0.00 2,413.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G02602103 20200629P000010 8,950.000 AMDOCS LTD CASH DIVIDEND       032% 6/29/2020 6/29/2020 7/24/2020 0.000000 0.00 2,931.13 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G0403H108 20200430P000010 4,746.000 AON PLC CASH DIVIDEND       044% 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 2,088.24 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G0403H108 20200430S000831 GT.. -1,744.000 AON PLC LATE POSTING DIVIDEND ADJU.. 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 -767.36 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G1151C101 20200415P000020 4,970.000 ACCENTURE PLC CASH DIVIDEND       0.. 4/15/2020 4/15/2020 5/15/2020 0.000000 0.00 3,976.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G16962105 20200515P000010 14,604.000 BUNGE LTD CASH DIVIDEND       050% 5/15/2020 5/15/2020 6/1/2020 0.000000 0.00 7,302.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G29183103 20200513P000010 10,317.000 EATON CORP PLC CASH DIVIDEND
07.. 5/13/2020 5/13/2020 5/29/2020 0.000000 0.00 7,531.41 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G3223R108 20200526P000010 3,142.000 EVEREST RE GROUP LTD CASH DIVIDEN.. 5/26/2020 5/26/2020 6/10/2020 0.000000 0.00 4,870.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G47567105 20200429P000010 27,813.000 IHS MARKIT LTD CASH DIVIDEND
017% 4/29/2020 4/29/2020 5/15/2020 0.000000 0.00 4,728.21 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G51502105 20200619P000010 12,811.000 JOHNSON CONTROLS INTERNATIONAL
C.. 6/19/2020 6/19/2020 7/17/2020 0.000000 0.00 3,330.86 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G5494J103 20200602P000010 5,845.000 LINDE PLC CASH DIVIDEND       096% 6/2/2020 6/2/2020 6/17/2020 0.000000 0.00 5,628.74 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G5876H105 20200402P000010 71,991.000 MARVELL TECHNOLOGY GROUP LTD
CAS.. 4/2/2020 4/2/2020 4/22/2020 0.000000 0.00 4,319.46 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G5960L103 20200625P000010 5,713.000 MEDTRONIC PLC CASH DIVIDEND
058% 6/25/2020 6/25/2020 7/17/2020 0.000000 0.00 3,313.54 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G5960L103 20200625S001301 GT.. 2,908.000 MEDTRONIC PLC LATE POSTING
DIVIDEN.. 6/25/2020 6/25/2020 7/17/2020 0.000000 0.00 1,686.64 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G6518L108 20200603P000010 12,608.000 NIELSEN HOLDINGS PLC CASH DIVIDEND
.. 6/3/2020 6/3/2020 6/18/2020 0.000000 0.00 756.48 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G7945M107 20200623P000010 12,001.000 SEAGATE TECHNOLOGY PLC CASH
DIVID.. 6/23/2020 6/23/2020 7/8/2020 0.000000 0.00 7,800.65 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G8473T100 20200611P000010 5,842.000 STERIS PLC CASH DIVIDEND       037% 6/11/2020 6/11/2020 6/26/2020 0.000000 0.00 2,161.54 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G8994E103 20200604P000010 8,722.000 TRANE TECHNOLOGIES PLC CASH DIVID.. 6/4/2020 6/4/2020 6/30/2020 0.000000 0.00 4,622.66 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G97822103 20200528P000010 11,534.000 PERRIGO CO PLC CASH DIVIDEND
022.. 5/28/2020 5/28/2020 6/16/2020 0.000000 0.00 2,595.15 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA H1467J104 20200618P000010 6,650.000 CHUBB LTD CASH DIVIDEND       078% 6/18/2020 6/18/2020 7/10/2020 0.000000 0.00 5,187.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA H84989104 20200521P000010 7,894.000 TE CONNECTIVITY LTD CASH DIVIDEND
.. 5/21/2020 5/21/2020 6/5/2020 0.000000 0.00 3,789.12 0.00

DIVIDENDS 4,308,919.000 1,750,600.57 1,750,600.57 0.00

U.S. DOLLAR 4,308,919.000 1,750,600.57 1,750,600.57 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 001055102 20200601S000090 16,074.000 AFLAC INC 6/1/2020 5/19/2020 6/1/2020 0.000000 4,500.72 4,500.72 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 00206R102 20200501S000080 53,720.000 AT&T INC 5/1/2020 4/8/2020 5/1/2020 0.000000 27,934.40 27,934.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 002824100 20200515S000120 16,033.000 ABBOTT LABORATORIES 5/15/2020 4/14/2020 5/15/2020 0.000000 5,771.88 5,771.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 00507V109 20200506S000050 25,439.000 ACTIVISION BLIZZARD INC 5/6/2020 4/14/2020 5/6/2020 0.000000 10,429.99 10,429.99 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 00751Y106 20200403S000030 5,772.000 ADVANCE AUTO PARTS INC 4/3/2020 3/19/2020 4/3/2020 0.000000 1,443.00 1,443.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 00846U101 20200422S000040 15,093.000 AGILENT TECHNOLOGIES INC 4/22/2020 3/30/2020 4/22/2020 0.000000 2,716.74 2,716.74 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 009158106 20200511S000040 5,311.000 AIR PRODUCTS AND CHEMICALS INC 5/11/2020 3/31/2020 5/11/2020 0.000000 7,116.74 7,116.74 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 012653101 20200401S000060 7,759.000 ALBEMARLE CORP 4/1/2020 3/12/2020 4/1/2020 0.000000 2,987.22 2,987.22 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 015271109 20200415S000080 8,179.000 ALEXANDRIA REAL ESTATE EQUITIE 4/15/2020 3/30/2020 4/15/2020 0.000000 8,424.37 8,424.37 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 018802108 20200515S000110 28,303.000 ALLIANT ENERGY CORP 5/15/2020 4/29/2020 5/15/2020 0.000000 10,755.14 10,755.14 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 020002101 20200401S000100 10,728.000 ALLSTATE CORP/THE 4/1/2020 2/28/2020 4/1/2020 0.000000 5,793.12 5,793.12 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 02005N100 20200515S000200 21,552.000 ALLY FINANCIAL INC 5/15/2020 4/30/2020 5/15/2020 0.000000 4,094.88 4,094.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 023608102 20200630S000170 25,619.000 AMEREN CORP 6/30/2020 6/9/2020 6/30/2020 0.000000 12,681.41 12,681.41 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 025537101 20200610S000030 17,290.000 AMERICAN ELECTRIC POWER CO INC 6/10/2020 5/7/2020 6/10/2020 0.000000 12,103.00 12,103.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 025816109 20200508S000110 3,647.000 AMERICAN EXPRESS CO 5/8/2020 4/2/2020 5/8/2020 0.000000 1,568.21 1,568.21 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 026874784 20200629S000190 22,477.000 AMERICAN INTERNATIONAL GROUP I 6/29/2020 6/12/2020 6/29/2020 0.000000 7,192.64 7,192.64 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 030420103 20200602S000020 8,065.000 AMERICAN WATER WORKS CO INC 6/2/2020 5/11/2020 6/2/2020 0.000000 4,435.75 4,435.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 031100100 20200630S000210 5,767.000 AMETEK INC 6/30/2020 6/11/2020 6/30/2020 0.000000 1,038.06 1,038.06 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 032095101 20200408S000040 8,067.000 AMPHENOL CORP 4/8/2020 3/16/2020 4/8/2020 0.000000 2,016.75 2,016.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 032654105 20200609S000110 7,907.000 ANALOG DEVICES INC 6/9/2020 5/28/2020 6/9/2020 0.000000 4,902.34 4,902.34 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 035710409 20200430S000110 183,232.000 ANNALY CAPITAL MANAGEMENT INC 4/30/2020 3/30/2020 4/30/2020 0.000000 45,808.00 45,808.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 036752103 20200625S000080 2,632.000 ANTHEM INC 6/25/2020 6/9/2020 6/25/2020 0.000000 2,500.40 2,500.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 037411105 20200522S000060 42,982.000 APACHE CORP 5/22/2020 4/21/2020 5/22/2020 0.000000 1,074.55 1,074.55 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 037833100 20200514S000190 2,250.000 APPLE INC 5/14/2020 5/8/2020 5/14/2020 0.000000 1,845.00 1,845.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 038222105 20200611S000120 15,566.000 APPLIED MATERIALS INC 6/11/2020 5/20/2020 6/11/2020 0.000000 3,424.52 3,424.52 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 039483102 20200610S000100 17,422.000 ARCHER-DANIELS-MIDLAND CO 6/10/2020 5/19/2020 6/10/2020 0.000000 6,271.92 6,271.92 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 049560105 20200608S000020 10,637.000 ATMOS ENERGY CORP 6/8/2020 5/22/2020 6/8/2020 0.000000 6,116.28 6,116.28 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 053484101 20200415S000070 4,771.000 AVALONBAY COMMUNITIES INC 4/15/2020 3/30/2020 4/15/2020 0.000000 7,585.89 7,585.89 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 058498106 20200615S000190 9,222.000 BALL CORP 6/15/2020 5/29/2020 6/15/2020 0.000000 1,383.30 1,383.30 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 060505104 20200626S002500 38,606.000 BANK OF AMERICA CORP 6/26/2020 6/4/2020 6/26/2020 0.000000 6,949.08 6,949.08 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 064058100 20200511S000050 9,073.000 BANK OF NEW YORK MELLON CORP/T 5/11/2020 4/27/2020 5/11/2020 0.000000 2,812.63 2,812.63 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 071813109 20200401S000030 15,746.000 BAXTER INTERNATIONAL INC 4/1/2020 2/27/2020 4/1/2020 0.000000 3,464.12 3,464.12 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 086516101 20200409S000070 17,204.000 BEST BUY CO INC 4/9/2020 3/18/2020 4/9/2020 0.000000 9,462.20 9,462.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 099724106 20200615S000130 10,784.000 BORGWARNER INC 6/15/2020 5/29/2020 6/15/2020 0.000000 1,833.28 1,833.28 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 110122108 20200501S000090 12,229.000 BRISTOL-MYERS SQUIBB CO 5/1/2020 4/2/2020 5/1/2020 0.000000 5,503.05 5,503.05 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 11133T103 20200403S000490 10,597.000 BROADRIDGE FINANCIAL SOLUTIONS 4/3/2020 3/12/2020 4/3/2020 0.000000 5,722.38 5,722.38 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 11135F101 20200630S000300 4,517.000 BROADCOM INC 6/30/2020 6/19/2020 6/30/2020 0.000000 14,680.25 14,680.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 115637209 20200401S000020 25,908.000 BROWN-FORMAN CORP 4/1/2020 3/6/2020 4/1/2020 0.000000 4,515.76 4,515.76 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 12514G108 20200610S000060 6,464.000 CDW CORP/DE 6/10/2020 5/21/2020 6/10/2020 0.000000 2,456.32 2,456.32 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 12541W209 20200630S000100 4,222.000 CH ROBINSON WORLDWIDE INC 6/30/2020 6/4/2020 6/30/2020 0.000000 2,153.22 2,153.22 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 12572Q105 20200625S000060 5,143.000 CME GROUP INC 6/25/2020 6/9/2020 6/25/2020 0.000000 4,371.55 4,371.55 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 125896100 20200529S000170 29,258.000 CMS ENERGY CORP 5/29/2020 5/14/2020 5/29/2020 0.000000 11,922.64 11,922.64 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 127097103 20200528S000160 23,176.000 CABOT OIL & GAS CORP 5/28/2020 5/13/2020 5/28/2020 0.000000 2,317.60 2,317.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 14040H105 20200521S000070 2,720.000 CAPITAL ONE FINANCIAL CORP 5/21/2020 5/8/2020 5/21/2020 0.000000 1,088.00 1,088.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 150870103 20200507S000130 8,368.000 CELANESE CORP 5/7/2020 4/24/2020 5/7/2020 0.000000 5,188.16 5,188.16 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 15189T107 20200611S000110 28,341.000 CENTERPOINT ENERGY INC 6/11/2020 5/20/2020 6/11/2020 0.000000 4,251.15 4,251.15 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 156700106 20200612S000200 16,663.000 CENTURYLINK INC 6/12/2020 5/29/2020 6/12/2020 0.000000 4,165.75 4,165.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 156782104 20200417S000030 6,013.000 CERNER CORP 4/17/2020 4/2/2020 4/17/2020 0.000000 1,082.34 1,082.34 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 166764100 20200610S000050 7,324.000 CHEVRON CORP 6/10/2020 5/18/2020 6/10/2020 0.000000 9,447.96 9,447.96 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 171340102 20200601S000130 9,971.000 CHURCH & DWIGHT CO INC 6/1/2020 5/14/2020 6/1/2020 0.000000 2,393.04 2,393.04 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 172062101 20200415S000050 14,465.000 CINCINNATI FINANCIAL CORP 4/15/2020 3/17/2020 4/15/2020 0.000000 8,679.00 8,679.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 17275R102 20200422S000030 14,702.000 CISCO SYSTEMS INC 4/22/2020 4/2/2020 4/22/2020 0.000000 5,292.72 5,292.72 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 172967424 20200522S000100 6,193.000 CITIGROUP INC 5/22/2020 5/1/2020 5/22/2020 0.000000 3,158.43 3,158.43 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 174610105 20200513S000080 20,532.000 CITIZENS FINANCIAL GROUP INC 5/13/2020 4/28/2020 5/13/2020 0.000000 8,007.48 8,007.48 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 177376100 20200619S000090 4,357.000 CITRIX SYSTEMS INC 6/19/2020 6/4/2020 6/19/2020 0.000000 1,524.95 1,524.95 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 177376100 20200619S000100 54.000 CITRIX SYSTEMS INC 6/19/2020 6/4/2020 6/19/2020 0.000000 18.90 18.90 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 189054109 20200508S000090 6,602.000 CLOROX CO/THE 5/8/2020 4/21/2020 5/8/2020 0.000000 6,998.12 6,998.12 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 191216100 20200401S000130 20,206.000 COCA-COLA CO/THE 4/1/2020 3/13/2020 4/1/2020 0.000000 8,284.46 8,284.46 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 192446102 20200529S000210 13,919.000 COGNIZANT TECHNOLOGY SOLUTIONS 5/29/2020 5/19/2020 5/29/2020 0.000000 3,062.18 3,062.18 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 194162103 20200515S000230 13,653.000 COLGATE-PALMOLIVE CO 5/15/2020 4/17/2020 5/15/2020 0.000000 6,007.32 6,007.32 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 20030N101 20200422S000070 40,918.000 COMCAST CORP 4/22/2020 3/31/2020 4/22/2020 0.000000 9,411.14 9,411.14 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 200340107 20200401S000170 7,177.000 COMERICA INC 4/1/2020 3/12/2020 4/1/2020 0.000000 4,880.36 4,880.36 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 205887102 20200603S000060 44,455.000 CONAGRA BRANDS INC 6/3/2020 4/29/2020 6/3/2020 0.000000 9,446.69 9,446.69 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 20605P101 20200626S002540 7,272.000 CONCHO RESOURCES INC 6/26/2020 5/7/2020 6/26/2020 0.000000 1,454.40 1,454.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 20825C104 20200601S000120 9,640.000 CONOCOPHILLIPS 6/1/2020 5/8/2020 6/1/2020 0.000000 4,048.80 4,048.80 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 209115104 20200615S000080 20,028.000 CONSOLIDATED EDISON INC 6/15/2020 5/12/2020 6/15/2020 0.000000 15,321.42 15,321.42 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 21036P108 20200519S000100 2,925.000 CONSTELLATION BRANDS INC 5/19/2020 5/4/2020 5/19/2020 0.000000 2,193.75 2,193.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 219350105 20200630S000220 9,185.000 CORNING INC 6/30/2020 5/28/2020 6/30/2020 0.000000 2,020.70 2,020.70 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 219350105 20200630S000230 11,084.000 CORNING INC 6/30/2020 5/28/2020 6/30/2020 0.000000 2,438.48 2,438.48 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 22052L104 20200615S000110 28,037.000 CORTEVA INC 6/15/2020 5/14/2020 6/15/2020 0.000000 3,644.81 3,644.81 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 22160K105 20200515S000130 3,524.000 COSTCO WHOLESALE CORP 5/15/2020 4/30/2020 5/15/2020 0.000000 2,466.80 2,466.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 231021106 20200604S000150 4,871.000 CUMMINS INC 6/4/2020 5/21/2020 6/4/2020 0.000000 6,385.88 6,385.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 23331A109 20200521S000080 31,717.000 DR HORTON INC 5/21/2020 5/8/2020 5/21/2020 0.000000 5,550.48 5,550.48 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 233331107 20200415S000060 14,932.000 DTE ENERGY CO 4/15/2020 3/13/2020 4/15/2020 0.000000 15,118.65 15,118.65 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 23355L106 20200414S000040 21,886.000 DXC TECHNOLOGY CO 4/14/2020 3/24/2020 4/14/2020 0.000000 4,596.06 4,596.06 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 235851102 20200424S000060 8,540.000 DANAHER CORP 4/24/2020 3/26/2020 4/24/2020 0.000000 1,537.20 1,537.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 24906P109 20200413S000040 25,093.000 DENTSPLY SIRONA INC 4/10/2020 3/26/2020 4/10/2020 0.000000 2,509.30 2,509.30 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 25179M103 20200630S000090 15,578.000 DEVON ENERGY CORP 6/30/2020 6/12/2020 6/30/2020 0.000000 1,713.58 1,713.58 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 256677105 20200421S000050 6,470.000 DOLLAR GENERAL CORP 4/21/2020 4/6/2020 4/21/2020 0.000000 2,329.20 2,329.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 25746U109 20200622S000020 31,418.000 DOMINION ENERGY INC 6/22/2020 6/4/2020 6/20/2020 0.000000 29,532.92 29,532.92 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 25746U109 20200622S000040 1,646.000 DOMINION ENERGY INC 6/22/2020 6/4/2020 6/20/2020 0.000000 1,547.24 1,547.24 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 25754A201 20200630S000250 725.000 DOMINO'S PIZZA INC 6/30/2020 6/12/2020 6/30/2020 0.000000 565.50 565.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 260003108 20200615S000140 8,330.000 DOVER CORP 6/15/2020 5/28/2020 6/15/2020 0.000000 4,081.70 4,081.70 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 260557103 20200612S000210 8,153.000 DOW INC 6/12/2020 5/28/2020 6/12/2020 0.000000 5,707.10 5,707.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 264411505 20200529S000190 26,046.000 DUKE REALTY CORP 5/29/2020 5/13/2020 5/29/2020 0.000000 6,120.81 6,120.81 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 26441C204 20200616S000050 33,844.000 DUKE ENERGY CORP 6/16/2020 5/14/2020 6/16/2020 0.000000 31,982.58 31,982.58 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 26614N102 20200615S000150 6,145.000 DUPONT DE NEMOURS INC 6/15/2020 5/28/2020 6/15/2020 0.000000 1,843.50 1,843.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 26875P101 20200430S000120 8,752.000 EOG RESOURCES INC 4/30/2020 4/15/2020 4/30/2020 0.000000 3,282.00 3,282.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 277432100 20200403S000020 11,493.000 EASTMAN CHEMICAL CO 4/3/2020 3/13/2020 4/3/2020 0.000000 7,585.38 7,585.38 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 278642103 20200619S000120 25,586.000 EBAY INC 6/19/2020 5/29/2020 6/19/2020 0.000000 4,093.76 4,093.76 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 278865100 20200415S000160 4,967.000 ECOLAB INC 4/15/2020 3/16/2020 4/15/2020 0.000000 2,334.49 2,334.49 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 281020107 20200430S000130 35,474.000 EDISON INTERNATIONAL 4/30/2020 3/30/2020 4/30/2020 0.000000 22,614.68 22,614.68 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 291011104 20200610S000070 6,577.000 EMERSON ELECTRIC CO 6/10/2020 5/14/2020 6/10/2020 0.000000 3,288.50 3,288.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 29364G103 20200601S000050 20,732.000 ENTERGY CORP 6/1/2020 5/6/2020 6/1/2020 0.000000 19,280.76 19,280.76 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 29476L107 20200413S000020 11,021.000 EQUITY RESIDENTIAL 4/13/2020 3/20/2020 4/13/2020 0.000000 6,640.15 6,640.15 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 297178105 20200415S000100 7,434.000 ESSEX PROPERTY TRUST INC 4/15/2020 3/30/2020 4/15/2020 0.000000 15,444.14 15,444.14 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 30034W106 20200619S000110 23,158.000 EVERGY INC 6/19/2020 5/19/2020 6/19/2020 0.000000 11,694.79 11,694.79 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 30040W108 20200630S000150 11,276.000 EVERSOURCE ENERGY 6/30/2020 5/19/2020 6/30/2020 0.000000 6,399.13 6,399.13 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 30161N101 20200610S000020 19,054.000 EXELON CORP 6/10/2020 5/14/2020 6/10/2020 0.000000 7,288.16 7,288.16 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 302130109 20200615S000100 5,453.000 EXPEDITORS INTERNATIONAL OF WA 6/15/2020 5/29/2020 6/15/2020 0.000000 2,835.56 2,835.56 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 30231G102 20200610S000120 8,921.000 EXXON MOBIL CORP 6/10/2020 5/12/2020 6/10/2020 0.000000 7,761.27 7,761.27 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 303075105 20200618S000030 2,085.000 FACTSET RESEARCH SYSTEMS INC 6/18/2020 5/28/2020 6/18/2020 0.000000 1,605.45 1,605.45 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 311900104 20200526S000070 19,800.000 FASTENAL CO 5/26/2020 4/27/2020 5/26/2020 0.000000 4,950.00 4,950.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 311900104 20200526S000080 10,885.000 FASTENAL CO 5/26/2020 4/27/2020 5/26/2020 0.000000 2,721.25 2,721.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 313747206 20200415S000110 2,654.000 FEDERAL REALTY INVESTMENT TRUS 4/15/2020 3/13/2020 4/15/2020 0.000000 2,786.70 2,786.70 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 31428X106 20200401S000120 2,472.000 FEDEX CORP 4/1/2020 3/6/2020 4/1/2020 0.000000 1,606.80 1,606.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 31620M106 20200626S002520 4,965.000 FIDELITY NATIONAL INFORMATION 6/26/2020 6/11/2020 6/26/2020 0.000000 1,737.75 1,737.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 31620R303 20200630S000080 18,219.000 FIDELITY NATIONAL FINANCIAL IN 6/30/2020 6/15/2020 6/30/2020 0.000000 6,012.27 6,012.27 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 316773100 20200414S000050 55,924.000 FIFTH THIRD BANCORP 4/14/2020 3/30/2020 4/14/2020 0.000000 15,099.48 15,099.48 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 337932107 20200601S000060 41,605.000 FIRSTENERGY CORP 6/1/2020 5/6/2020 6/1/2020 0.000000 16,225.95 16,225.95 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 34959J108 20200626S002490 4,277.000 FORTIVE CORP 6/26/2020 5/28/2020 6/26/2020 0.000000 299.39 299.39 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 34964C106 20200617S000020 6,658.000 FORTUNE BRANDS HOME & SECURITY 6/17/2020 5/28/2020 6/17/2020 0.000000 1,597.92 1,597.92 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 35137L105 20200401S000040 20,854.000 FOX CORP 4/1/2020 3/3/2020 4/1/2020 0.000000 4,796.42 4,796.42 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 354613101 20200413S000010 18,225.000 FRANKLIN RESOURCES INC 4/13/2020 3/30/2020 4/13/2020 0.000000 4,920.75 4,920.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 363576109 20200619S000080 8,475.000 ARTHUR J GALLAGHER & CO 6/19/2020 6/4/2020 6/19/2020 0.000000 3,813.75 3,813.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 372460105 20200401S000090 7,784.000 GENUINE PARTS CO 4/1/2020 3/5/2020 4/1/2020 0.000000 6,149.36 6,149.36 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 375558103 20200629S000210 6,049.000 GILEAD SCIENCES INC 6/29/2020 6/11/2020 6/29/2020 0.000000 4,113.32 4,113.32 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 37959E102 20200501S000100 10,447.000 GLOBE LIFE INC 5/1/2020 4/2/2020 5/1/2020 0.000000 1,958.81 1,958.81 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 38141G104 20200629S000200 1,297.000 GOLDMAN SACHS GROUP INC/THE 6/29/2020 5/29/2020 6/29/2020 0.000000 1,621.25 1,621.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 384802104 20200601S000180 1,596.000 WW GRAINGER INC 6/1/2020 5/8/2020 6/1/2020 0.000000 2,298.24 2,298.24 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 416515104 20200402S000100 39,456.000 HARTFORD FINANCIAL SERVICES GR 4/2/2020 2/28/2020 4/2/2020 0.000000 12,823.20 12,823.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 418056107 20200515S000160 5,906.000 HASBRO INC 5/15/2020 4/30/2020 5/15/2020 0.000000 4,016.08 4,016.08 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 42250P103 20200519S000090 25,848.000 HEALTHPEAK PROPERTIES INC 5/19/2020 5/7/2020 5/19/2020 0.000000 9,563.76 9,563.76 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 427866108 20200615S000090 8,325.000 HERSHEY CO/THE 6/15/2020 5/21/2020 6/15/2020 0.000000 6,435.23 6,435.23 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 42809H107 20200630S000290 17,559.000 HESS CORP 6/30/2020 6/12/2020 6/30/2020 0.000000 4,389.75 4,389.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 42824C109 20200401S000110 52,903.000 HEWLETT PACKARD ENTERPRISE CO 4/1/2020 3/10/2020 4/1/2020 0.000000 6,348.36 6,348.36 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 436106108 20200618S000050 4,042.000 HOLLYFRONTIER CORP 6/18/2020 5/22/2020 6/18/2020 0.000000 1,414.70 1,414.70 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 437076102 20200618S000100 4,168.000 HOME DEPOT INC/THE 6/18/2020 6/3/2020 6/18/2020 0.000000 6,252.00 6,252.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 438516106 20200605S000040 3,420.000 HONEYWELL INTERNATIONAL INC 6/5/2020 5/14/2020 6/5/2020 0.000000 3,078.00 3,078.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 440452100 20200515S000090 26,091.000 HORMEL FOODS CORP 5/15/2020 4/9/2020 5/15/2020 0.000000 6,066.16 6,066.16 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 44107P104 20200415S000130 40,409.000 HOST HOTELS & RESORTS INC 4/15/2020 3/30/2020 4/15/2020 0.000000 8,081.80 8,081.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 444859102 20200424S000040 1,592.000 HUMANA INC 4/24/2020 3/30/2020 4/24/2020 0.000000 995.00 995.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 445658107 20200522S000070 2,932.000 JB HUNT TRANSPORT SERVICES INC 5/22/2020 5/7/2020 5/22/2020 0.000000 791.64 791.64 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 445658107 20200522S000080 2,300.000 JB HUNT TRANSPORT SERVICES INC 5/22/2020 5/7/2020 5/22/2020 0.000000 621.00 621.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 446413106 20200612S000270 2,191.000 HUNTINGTON INGALLS INDUSTRIES 6/12/2020 5/28/2020 6/12/2020 0.000000 2,256.73 2,256.73 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 45167R104 20200529S000180 3,519.000 IDEX CORP 5/29/2020 5/14/2020 5/29/2020 0.000000 1,759.50 1,759.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 452308109 20200415S000240 7,379.000 ILLINOIS TOOL WORKS INC 4/15/2020 3/30/2020 4/15/2020 0.000000 7,895.53 7,895.53 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 458140100 20200601S000110 10,041.000 INTEL CORP 6/1/2020 5/6/2020 6/1/2020 0.000000 3,313.53 3,313.53 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 45866F104 20200630S000120 12,502.000 INTERCONTINENTAL EXCHANGE INC 6/30/2020 6/15/2020 6/30/2020 0.000000 3,750.60 3,750.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 459200101 20200610S000130 4,716.000 INTERNATIONAL BUSINESS MACHINE 6/10/2020 5/7/2020 6/10/2020 0.000000 7,687.08 7,687.08 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 459506101 20200406S000040 6,245.000 INTERNATIONAL FLAVORS & FRAGRA 4/6/2020 3/25/2020 4/6/2020 0.000000 4,683.75 4,683.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DVC 459506101 20200406S000040 -6,245.000 INTERNATIONAL FLAVORS & FRAGRA 4/6/2020 3/25/2020 4/6/2020 0.000000 -4,683.75 -4,683.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 459506101 20200406S000080 4,815.000 INTERNATIONAL FLAVORS & FRAGRA 4/6/2020 3/25/2020 4/6/2020 0.000000 3,611.25 3,611.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 459506101 20200406S000090 1,430.000 INTERNATIONAL FLAVORS & FRAGRA 4/6/2020 3/25/2020 4/6/2020 0.000000 1,072.50 1,072.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 460146103 20200615S000180 8,901.000 INTERNATIONAL PAPER CO 6/15/2020 5/26/2020 6/15/2020 0.000000 4,561.76 4,561.76 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 461202103 20200420S000030 3,481.000 INTUIT INC 4/20/2020 4/9/2020 4/20/2020 0.000000 1,844.93 1,844.93 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 46625H100 20200430S000100 8,713.000 JPMORGAN CHASE & CO 4/30/2020 4/3/2020 4/30/2020 0.000000 7,841.70 7,841.70 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 469814107 20200617S000030 11,603.000 JACOBS ENGINEERING GROUP INC 6/17/2020 5/19/2020 6/17/2020 0.000000 2,204.57 2,204.57 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 478160104 20200609S000120 2,020.000 JOHNSON & JOHNSON 6/9/2020 5/22/2020 6/9/2020 0.000000 2,040.20 2,040.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 48203R104 20200622S000030 24,420.000 JUNIPER NETWORKS INC 6/22/2020 5/29/2020 6/22/2020 0.000000 4,884.00 4,884.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 482480100 20200602S000030 7,498.000 KLA CORP 6/2/2020 5/15/2020 6/2/2020 0.000000 6,373.30 6,373.30 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 48251W104 20200602S000040 5,452.000 KKR & CO INC 6/2/2020 5/15/2020 6/2/2020 0.000000 736.02 736.02 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 485170302 20200408S000050 14,147.000 KANSAS CITY SOUTHERN 4/8/2020 3/6/2020 4/8/2020 0.000000 5,658.80 5,658.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 487836108 20200615S000240 4,255.000 KELLOGG CO 6/15/2020 5/29/2020 6/15/2020 0.000000 2,425.35 2,425.35 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 493267108 20200615S000200 12,164.000 KEYCORP 6/15/2020 6/1/2020 6/15/2020 0.000000 2,250.34 2,250.34 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 494368103 20200402S000110 8,473.000 KIMBERLY-CLARK CORP 4/2/2020 3/5/2020 4/2/2020 0.000000 9,066.11 9,066.11 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 49456B101 20200515S000220 45,079.000 KINDER MORGAN INC 5/15/2020 5/1/2020 5/15/2020 0.000000 11,833.24 11,833.24 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 500255104 20200401S000150 14,817.000 KOHL'S CORP 4/1/2020 3/17/2020 4/1/2020 0.000000 10,431.17 10,431.17 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 500754106 20200626S002510 15,513.000 KRAFT HEINZ CO/THE 6/26/2020 5/28/2020 6/26/2020 0.000000 6,205.20 6,205.20 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 501044101 20200601S000140 20,259.000 KROGER CO/THE 6/1/2020 5/14/2020 6/1/2020 0.000000 3,241.44 3,241.44 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 502431109 20200616S000030 6,458.000 L3HARRIS TECHNOLOGIES INC 6/16/2020 6/1/2020 6/16/2020 0.000000 5,489.30 5,489.30 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 512807108 20200408S000060 3,807.000 LAM RESEARCH CORP 4/8/2020 3/24/2020 4/8/2020 0.000000 4,378.05 4,378.05 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 526057104 20200505S000020 37,612.000 LENNAR CORP 5/5/2020 4/20/2020 5/5/2020 0.000000 4,701.50 4,701.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 532457108 20200610S000110 2,520.000 ELI LILLY AND CO 6/10/2020 5/14/2020 6/10/2020 0.000000 1,864.80 1,864.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 534187109 20200501S000060 10,601.000 LINCOLN NATIONAL CORP 5/1/2020 4/9/2020 5/1/2020 0.000000 4,240.40 4,240.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 540424108 20200609S000130 12,322.000 LOEWS CORP 6/9/2020 5/26/2020 6/9/2020 0.000000 770.13 770.13 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 548661107 20200506S000040 8,024.000 LOWE'S COS INC 5/6/2020 4/21/2020 5/6/2020 0.000000 4,413.20 4,413.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 55261F104 20200630S000270 3,322.000 M&T BANK CORP 6/30/2020 5/29/2020 6/30/2020 0.000000 3,654.20 3,654.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 552953101 20200615S000170 22,000.000 MGM RESORTS INTERNATIONAL 6/15/2020 6/9/2020 6/15/2020 0.000000 55.00 55.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 552953101 20200615S000210 7,042.000 MGM RESORTS INTERNATIONAL 6/15/2020 6/9/2020 6/15/2020 0.000000 17.61 17.61 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 55354G100 20200529S000200 3,847.000 MSCI INC 5/29/2020 5/14/2020 5/29/2020 0.000000 2,615.96 2,615.96 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 55616P104 20200401S000140 32,401.000 MACY'S INC 4/1/2020 3/12/2020 4/1/2020 0.000000 12,231.38 12,231.38 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DVC 55616P104 20200401S000140 -32,401.000 MACY'S INC 4/1/2020 3/12/2020 4/1/2020 0.000000 -12,231.38 -12,231.38 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 55616P104 20200508A000130 0.000 MACY'S INC 4/1/2020 3/12/2020 4/1/2020 0.000000 12,107.56 12,107.56 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 57060D108 20200527S000030 1,211.000 MARKETAXESS HOLDINGS INC 5/27/2020 5/12/2020 5/27/2020 0.000000 726.60 726.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 571748102 20200515S000100 9,538.000 MARSH & MCLENNAN COS INC 5/15/2020 4/7/2020 5/15/2020 0.000000 4,339.79 4,339.79 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 574599106 20200511S000030 17,034.000 MASCO CORP 5/11/2020 4/9/2020 5/11/2020 0.000000 2,299.59 2,299.59 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 57636Q104 20200508S000100 3,410.000 MASTERCARD INC 5/8/2020 4/8/2020 5/8/2020 0.000000 1,364.00 1,364.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 57772K101 20200612S000250 10,249.000 MAXIM INTEGRATED PRODUCTS INC 6/12/2020 5/27/2020 6/12/2020 0.000000 4,919.52 4,919.52 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 579780206 20200427S000030 3,178.000 MCCORMICK & CO INC/MD 4/27/2020 4/9/2020 4/27/2020 0.000000 1,970.36 1,970.36 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 579780206 20200427S000040 148.000 MCCORMICK & CO INC/MD 4/27/2020 4/9/2020 4/27/2020 0.000000 91.76 91.76 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 580135101 20200615S000220 3,876.000 MCDONALD'S CORP 6/15/2020 5/29/2020 6/15/2020 0.000000 4,845.00 4,845.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 58933Y105 20200407S000030 11,568.000 MERCK & CO INC 4/7/2020 3/13/2020 4/7/2020 0.000000 7,056.48 7,056.48 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 59156R108 20200612S000230 5,119.000 METLIFE INC 6/12/2020 5/7/2020 6/12/2020 0.000000 2,354.74 2,354.74 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 594918104 20200611S000130 4,118.000 MICROSOFT CORP 6/11/2020 5/20/2020 6/11/2020 0.000000 2,100.18 2,100.18 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 595017104 20200604S000140 9,735.000 MICROCHIP TECHNOLOGY INC 6/4/2020 5/20/2020 6/4/2020 0.000000 3,577.61 3,577.61 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 59522J103 20200430S000080 10,135.000 MID-AMERICA APARTMENT COMMUNIT 4/30/2020 4/14/2020 4/30/2020 0.000000 10,135.00 10,135.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 609207105 20200414S000060 26,375.000 MONDELEZ INTERNATIONAL INC 4/14/2020 3/30/2020 4/14/2020 0.000000 7,516.88 7,516.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 617446448 20200515S000150 10,589.000 MORGAN STANLEY 5/15/2020 4/29/2020 5/15/2020 0.000000 3,706.15 3,706.15 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 61945C103 20200618S000040 11,375.000 MOSAIC CO/THE 6/18/2020 6/3/2020 6/18/2020 0.000000 568.75 568.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 620076307 20200415S000090 8,423.000 MOTOROLA SOLUTIONS INC 4/15/2020 3/12/2020 4/15/2020 0.000000 5,390.72 5,390.72 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 631103108 20200626S002530 5,018.000 NASDAQ INC 6/26/2020 6/11/2020 6/26/2020 0.000000 2,458.82 2,458.82 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 64110D104 20200422S000010 7,599.000 NETAPP INC 4/22/2020 4/2/2020 4/22/2020 0.000000 3,647.52 3,647.52 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 651639106 20200618S000060 32,408.000 NEWMONT CORP 6/18/2020 6/3/2020 6/18/2020 0.000000 8,102.00 8,102.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 65339F101 20200615S000120 6,051.000 NEXTERA ENERGY INC 6/15/2020 6/1/2020 6/15/2020 0.000000 8,471.40 8,471.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 654106103 20200401S000050 22,987.000 NIKE INC 4/1/2020 2/28/2020 4/1/2020 0.000000 5,631.82 5,631.82 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 65473P105 20200520S000070 61,496.000 NISOURCE INC 5/20/2020 4/29/2020 5/20/2020 0.000000 12,914.16 12,914.16 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 655044105 20200526S000060 40,211.000 NOBLE ENERGY INC 5/26/2020 5/8/2020 5/26/2020 0.000000 804.22 804.22 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 655844108 20200610S000080 4,397.000 NORFOLK SOUTHERN CORP 6/10/2020 5/7/2020 6/10/2020 0.000000 4,133.18 4,133.18 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 668771108 20200624S000020 46,662.000 NORTONLIFELOCK INC 6/24/2020 6/9/2020 6/24/2020 0.000000 5,832.75 5,832.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 670346105 20200511S000020 13,510.000 NUCOR CORP 5/11/2020 3/30/2020 5/11/2020 0.000000 5,437.78 5,437.78 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 674599105 20200415S000180 26,884.000 OCCIDENTAL PETROLEUM CORP 4/15/2020 3/9/2020 4/15/2020 0.000000 21,238.36 21,238.36 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 682680103 20200514S000170 5,987.000 ONEOK INC 5/14/2020 4/24/2020 5/14/2020 0.000000 5,597.85 5,597.85 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 693475105 20200505S000010 9,095.000 PNC FINANCIAL SERVICES GROUP I 5/5/2020 4/15/2020 5/5/2020 0.000000 10,459.25 10,459.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 693506107 20200612S000190 6,165.000 PPG INDUSTRIES INC 6/12/2020 5/8/2020 6/12/2020 0.000000 3,144.15 3,144.15 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 69351T106 20200401S000080 54,954.000 PPL CORP 4/1/2020 3/9/2020 4/1/2020 0.000000 22,805.91 22,805.91 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 695156109 20200415S000210 3,535.000 PACKAGING CORP OF AMERICA 4/15/2020 3/12/2020 4/15/2020 0.000000 2,792.65 2,792.65 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 695156109 20200415S000220 31.000 PACKAGING CORP OF AMERICA 4/15/2020 3/12/2020 4/15/2020 0.000000 24.49 24.49 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 704326107 20200528S000190 6,918.000 PAYCHEX INC 5/28/2020 5/14/2020 5/28/2020 0.000000 4,289.16 4,289.16 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 713448108 20200630S000160 5,073.000 PEPSICO INC 6/30/2020 6/4/2020 6/30/2020 0.000000 5,187.14 5,187.14 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 717081103 20200605S000030 12,901.000 PFIZER INC 6/5/2020 5/7/2020 6/5/2020 0.000000 4,902.38 4,902.38 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 718546104 20200601S000190 15,909.000 PHILLIPS 66 6/1/2020 5/15/2020 6/1/2020 0.000000 14,318.10 14,318.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 723484101 20200601S000100 11,705.000 PINNACLE WEST CAPITAL CORP 6/1/2020 5/1/2020 6/1/2020 0.000000 9,159.16 9,159.16 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 74144T108 20200630S000140 1,533.000 T ROWE PRICE GROUP INC 6/30/2020 6/12/2020 6/30/2020 0.000000 1,379.70 1,379.70 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 74251V102 20200626S002480 4,002.000 PRINCIPAL FINANCIAL GROUP INC 6/26/2020 5/29/2020 6/26/2020 0.000000 2,241.12 2,241.12 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 742718109 20200515S000190 8,687.000 PROCTER & GAMBLE CO/THE 5/15/2020 4/23/2020 5/15/2020 0.000000 6,868.81 6,868.81 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 74340W103 20200630S000130 10,423.000 PROLOGIS INC 6/30/2020 6/15/2020 6/30/2020 0.000000 6,045.34 6,045.34 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 744320102 20200618S000070 2,476.000 PRUDENTIAL FINANCIAL INC 6/18/2020 5/22/2020 6/18/2020 0.000000 2,723.60 2,723.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 744573106 20200630S000110 19,378.000 PUBLIC SERVICE ENTERPRISE GROU 6/30/2020 6/8/2020 6/30/2020 0.000000 9,495.22 9,495.22 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 74460D109 20200630S000190 4,996.000 PUBLIC STORAGE 6/30/2020 6/12/2020 6/30/2020 0.000000 9,992.00 9,992.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 747525103 20200625S000070 9,223.000 QUALCOMM INC 6/25/2020 6/3/2020 6/25/2020 0.000000 5,994.95 5,994.95 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 74834L100 20200421S000040 12,203.000 QUEST DIAGNOSTICS INC 4/21/2020 4/6/2020 4/21/2020 0.000000 6,833.68 6,833.68 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 754730109 20200415S000270 4,235.000 RAYMOND JAMES FINANCIAL INC 4/15/2020 3/31/2020 4/15/2020 0.000000 1,566.95 1,566.95 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 75513E101 20200618S000080 8,800.000 RAYTHEON TECHNOLOGIES CORP 6/18/2020 5/14/2020 6/18/2020 0.000000 4,180.00 4,180.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 756109104 20200415S000260 20,360.000 REALTY INCOME CORP 4/15/2020 3/31/2020 4/15/2020 0.000000 4,743.88 4,743.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 756109104 20200515S000210 12,878.000 REALTY INCOME CORP 5/15/2020 4/30/2020 5/15/2020 0.000000 3,000.57 3,000.57 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 756109104 20200615S000230 12,878.000 REALTY INCOME CORP 6/15/2020 5/29/2020 6/15/2020 0.000000 3,000.57 3,000.57 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 758849103 20200526S000050 13,610.000 REGENCY CENTERS CORP 5/26/2020 5/15/2020 5/26/2020 0.000000 8,097.95 8,097.95 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 7591EP100 20200401S000070 93,236.000 REGIONS FINANCIAL CORP 4/1/2020 3/5/2020 4/1/2020 0.000000 14,451.58 14,451.58 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 760759100 20200415S000200 19,787.000 REPUBLIC SERVICES INC 4/15/2020 3/31/2020 4/15/2020 0.000000 8,013.74 8,013.74 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 761152107 20200618S000090 4,674.000 RESMED INC 6/18/2020 5/13/2020 6/18/2020 0.000000 1,822.86 1,822.86 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 773903109 20200610S000150 1,390.000 ROCKWELL AUTOMATION INC 6/10/2020 5/15/2020 6/10/2020 0.000000 1,417.80 1,417.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 776696106 20200422S000020 3,873.000 ROPER TECHNOLOGIES INC 4/22/2020 4/7/2020 4/22/2020 0.000000 1,984.91 1,984.91 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 78409V104 20200610S000140 3,037.000 S&P GLOBAL INC 6/10/2020 5/26/2020 6/10/2020 0.000000 2,034.79 2,034.79 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 78440X101 20200415S000120 4,660.000 SL GREEN REALTY CORP 4/15/2020 3/30/2020 4/15/2020 0.000000 1,374.70 1,374.70 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 78440X101 20200415S000140 5,168.000 SL GREEN REALTY CORP 4/15/2020 3/30/2020 4/15/2020 0.000000 1,524.56 1,524.56 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 78440X101 20200515S000170 6,216.000 SL GREEN REALTY CORP 5/15/2020 4/29/2020 5/15/2020 0.000000 1,833.72 1,833.72 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 78440X101 20200515S000180 3,612.000 SL GREEN REALTY CORP 5/15/2020 4/29/2020 5/15/2020 0.000000 1,065.54 1,065.54 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 78440X101 20200615S000260 6,216.000 SL GREEN REALTY CORP 6/15/2020 5/28/2020 6/15/2020 0.000000 1,833.72 1,833.72 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 78467J100 20200615S000250 3,481.000 SS&C TECHNOLOGIES HOLDINGS INC 6/15/2020 5/29/2020 6/15/2020 0.000000 435.13 435.13 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 816851109 20200415S000190 12,851.000 SEMPRA ENERGY 4/15/2020 3/19/2020 4/15/2020 0.000000 13,429.30 13,429.30 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 82968B103 20200529S000220 52,186.000 SIRIUS XM HOLDINGS INC 5/29/2020 5/7/2020 5/29/2020 0.000000 694.60 694.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 83088M102 20200611S000100 16,825.000 SKYWORKS SOLUTIONS INC 6/11/2020 5/20/2020 6/11/2020 0.000000 7,403.00 7,403.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 832696405 20200601S000160 7,322.000 JM SMUCKER CO/THE 6/1/2020 5/14/2020 6/1/2020 0.000000 6,443.36 6,443.36 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 833034101 20200610S000090 4,849.000 SNAP-ON INC 6/10/2020 5/20/2020 6/10/2020 0.000000 5,236.92 5,236.92 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 842587107 20200608S000030 42,929.000 SOUTHERN CO/THE 6/8/2020 5/15/2020 6/8/2020 0.000000 27,474.56 27,474.56 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 854502101 20200616S000040 3,742.000 STANLEY BLACK & DECKER INC 6/16/2020 6/1/2020 6/16/2020 0.000000 2,581.98 2,581.98 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 857477103 20200415S000230 9,621.000 STATE STREET CORP 4/15/2020 3/31/2020 4/15/2020 0.000000 5,002.92 5,002.92 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 863667101 20200430S000070 4,361.000 STRYKER CORP 4/30/2020 3/30/2020 4/30/2020 0.000000 2,507.58 2,507.58 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 866674104 20200415S000170 8,554.000 SUN COMMUNITIES INC 4/15/2020 3/30/2020 4/15/2020 0.000000 6,757.66 6,757.66 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 87165B103 20200514S000180 10,518.000 SYNCHRONY FINANCIAL 5/14/2020 5/1/2020 5/14/2020 0.000000 2,313.96 2,313.96 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 871829107 20200424S000050 24,672.000 SYSCO CORP 4/24/2020 4/2/2020 4/24/2020 0.000000 11,102.40 11,102.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 87612E106 20200610S000040 16,098.000 TARGET CORP 6/10/2020 5/19/2020 6/10/2020 0.000000 10,624.68 10,624.68 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 87612G101 20200515S000140 13,310.000 TARGA RESOURCES CORP 5/15/2020 4/30/2020 5/15/2020 0.000000 1,331.00 1,331.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 882508104 20200518S000040 6,956.000 TEXAS INSTRUMENTS INC 5/18/2020 5/1/2020 5/18/2020 0.000000 6,260.40 6,260.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 883203101 20200401S000010 17,856.000 TEXTRON INC 4/1/2020 3/12/2020 4/1/2020 0.000000 357.12 357.12 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 883556102 20200416S000020 4,032.000 THERMO FISHER SCIENTIFIC INC 4/16/2020 3/13/2020 4/16/2020 0.000000 887.04 887.04 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 88579Y101 20200612S000220 1,458.000 3M CO 6/12/2020 5/21/2020 6/12/2020 0.000000 2,143.26 2,143.26 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 886547108 20200413S000030 14,975.000 TIFFANY & CO 4/10/2020 3/19/2020 4/10/2020 0.000000 8,685.50 8,685.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 892356106 20200609S000100 4,847.000 TRACTOR SUPPLY CO 6/9/2020 5/22/2020 6/9/2020 0.000000 1,696.45 1,696.45 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 89417E109 20200630S000180 3,917.000 TRAVELERS COS INC/THE 6/30/2020 6/9/2020 6/30/2020 0.000000 3,329.45 3,329.45 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 89832Q109 20200601S000220 9,365.000 TRUIST FINANCIAL CORP 6/1/2020 5/14/2020 6/1/2020 0.000000 4,214.25 4,214.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 902494103 20200615S000070 19,793.000 TYSON FOODS INC 6/15/2020 5/29/2020 6/15/2020 0.000000 8,313.06 8,313.06 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 902653104 20200430S000140 23,508.000 UDR INC 4/30/2020 4/8/2020 4/30/2020 0.000000 8,462.88 8,462.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 902973304 20200415S000150 16,582.000 US BANCORP 4/15/2020 3/30/2020 4/15/2020 0.000000 6,964.44 6,964.44 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 907818108 20200630S000280 4,130.000 UNION PACIFIC CORP 6/30/2020 5/28/2020 6/30/2020 0.000000 4,006.10 4,006.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 91324P102 20200630S000200 1,133.000 UNITEDHEALTH GROUP INC 6/30/2020 6/19/2020 6/30/2020 0.000000 1,416.25 1,416.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 91529Y106 20200515S000080 25,177.000 UNUM GROUP 5/15/2020 4/24/2020 5/15/2020 0.000000 7,175.45 7,175.45 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 918204108 20200622S000010 12,086.000 VF CORP 6/22/2020 6/9/2020 6/22/2020 0.000000 5,801.28 5,801.28 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 91913Y100 20200603S000070 13,222.000 VALERO ENERGY CORP 6/3/2020 5/13/2020 6/3/2020 0.000000 12,957.56 12,957.56 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 92343V104 20200501S000070 16,299.000 VERIZON COMMUNICATIONS INC 5/1/2020 4/9/2020 5/1/2020 0.000000 10,023.89 10,023.89 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 92345Y106 20200630S000240 6,037.000 VERISK ANALYTICS INC 6/30/2020 6/12/2020 6/30/2020 0.000000 1,629.99 1,629.99 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 92556H206 20200401S000160 6,665.000 VIACOMCBS INC 4/1/2020 3/13/2020 4/1/2020 0.000000 1,599.60 1,599.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 92826C839 20200602S000050 3,516.000 VISA INC 6/2/2020 5/13/2020 6/2/2020 0.000000 1,054.80 1,054.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 929042109 20200522S000090 3,762.000 VORNADO REALTY TRUST 5/22/2020 5/8/2020 5/22/2020 0.000000 2,482.92 2,482.92 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 92936U109 20200415S000250 17,489.000 WP CAREY INC 4/15/2020 3/30/2020 4/15/2020 0.000000 18,188.56 18,188.56 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 92939U106 20200601S000170 20,078.000 WEC ENERGY GROUP INC 6/1/2020 5/13/2020 6/1/2020 0.000000 12,699.34 12,699.34 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 931142103 20200406S000030 24,124.000 WALMART INC 4/6/2020 3/19/2020 4/6/2020 0.000000 13,026.96 13,026.96 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 931142103 20200601S000080 16,371.000 WALMART INC 6/1/2020 5/7/2020 6/1/2020 0.000000 8,840.34 8,840.34 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 931427108 20200612S000240 7,213.000 WALGREENS BOOTS ALLIANCE INC 6/12/2020 5/19/2020 6/12/2020 0.000000 3,299.95 3,299.95 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 94106L109 20200619S000130 5,535.000 WASTE MANAGEMENT INC 6/19/2020 6/4/2020 6/19/2020 0.000000 3,016.58 3,016.58 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 949746101 20200601S000150 14,185.000 WELLS FARGO & CO 6/1/2020 5/7/2020 6/1/2020 0.000000 7,234.35 7,234.35 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 95040Q104 20200528S000170 15,007.000 WELLTOWER INC 5/28/2020 5/18/2020 5/28/2020 0.000000 9,154.27 9,154.27 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 958102105 20200417S000020 29,355.000 WESTERN DIGITAL CORP 4/17/2020 4/2/2020 4/17/2020 0.000000 14,677.50 14,677.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 959802109 20200630S000260 21,209.000 WESTERN UNION CO/THE 6/30/2020 6/15/2020 6/30/2020 0.000000 4,772.03 4,772.03 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 96145D105 20200528S000180 10,221.000 WESTROCK CO 5/28/2020 5/18/2020 5/28/2020 0.000000 2,044.20 2,044.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 963320106 20200615S000160 4,939.000 WHIRLPOOL CORP 6/15/2020 5/14/2020 6/15/2020 0.000000 5,926.80 5,926.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 969457100 20200629S000180 9,407.000 WILLIAMS COS INC/THE 6/29/2020 6/11/2020 6/29/2020 0.000000 3,762.80 3,762.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 98389B100 20200420S000020 29,397.000 XCEL ENERGY INC 4/20/2020 3/12/2020 4/20/2020 0.000000 12,640.71 12,640.71 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 98419M100 20200625S000050 9,831.000 XYLEM INC/NY 6/25/2020 5/27/2020 6/25/2020 0.000000 2,556.06 2,556.06 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 988498101 20200612S000260 9,236.000 YUM! BRANDS INC 6/12/2020 5/28/2020 6/12/2020 0.000000 4,340.92 4,340.92 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 98956P102 20200430S000090 5,186.000 ZIMMER BIOMET HOLDINGS INC 4/30/2020 3/26/2020 4/30/2020 0.000000 1,244.64 1,244.64 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 989701107 20200521S000060 8,682.000 ZIONS BANCORP NA 5/21/2020 5/7/2020 5/21/2020 0.000000 2,951.88 2,951.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 98978V103 20200601S000070 7,769.000 ZOETIS INC 6/1/2020 4/16/2020 6/1/2020 0.000000 1,553.80 1,553.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G0177J108 20200605A000100 0.000 ALLERGAN PLC 5/20/2020 4/20/2020 5/20/2020 0.000000 2,413.88 2,413.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G02602103 20200424S000090 16,746.000 AMDOCS LTD 4/24/2020 3/30/2020 4/24/2020 0.000000 5,484.32 5,484.32 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G0403H108 20200515S000250 3,002.000 AON PLC 5/15/2020 4/30/2020 5/15/2020 0.000000 1,320.88 1,320.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G1151C101 20200515S000270 4,970.000 ACCENTURE PLC 5/15/2020 4/15/2020 5/15/2020 0.000000 3,976.00 3,976.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G16962105 20200601S000260 14,604.000 BUNGE LTD 6/1/2020 5/15/2020 6/1/2020 0.000000 7,302.00 7,302.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G29183103 20200529S000250 10,317.000 EATON CORP PLC 5/29/2020 5/13/2020 5/29/2020 0.000000 7,531.41 7,531.41 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G3223R108 20200610S000170 3,142.000 EVEREST RE GROUP LTD 6/10/2020 5/26/2020 6/10/2020 0.000000 4,870.10 4,870.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G47567105 20200515S000240 27,813.000 IHS MARKIT LTD 5/15/2020 4/29/2020 5/15/2020 0.000000 4,728.21 4,728.21 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G51502105 20200413S000060 18,878.000 JOHNSON CONTROLS INTERNATIONAL 4/10/2020 3/13/2020 4/10/2020 0.000000 4,908.28 4,908.28 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G5494J103 20200617S000050 5,845.000 LINDE PLC 6/17/2020 6/2/2020 6/17/2020 0.000000 5,628.74 5,628.74 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G5876H105 20200422S000050 52,368.000 MARVELL TECHNOLOGY GROUP LTD 4/22/2020 4/2/2020 4/22/2020 0.000000 3,142.08 3,142.08 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G5876H105 20200422S000060 19,623.000 MARVELL TECHNOLOGY GROUP LTD 4/22/2020 4/2/2020 4/22/2020 0.000000 1,177.38 1,177.38 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G5960L103 20200417S000060 8,419.000 MEDTRONIC PLC 4/17/2020 3/26/2020 4/17/2020 0.000000 4,546.26 4,546.26 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G6518L108 20200618S000130 12,608.000 NIELSEN HOLDINGS PLC 6/18/2020 6/3/2020 6/18/2020 0.000000 756.48 756.48 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G7945M107 20200408S000110 7,951.000 SEAGATE TECHNOLOGY PLC 4/8/2020 3/24/2020 4/8/2020 0.000000 5,168.15 5,168.15 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G7945M107 20200408S000120 9,732.000 SEAGATE TECHNOLOGY PLC 4/8/2020 3/24/2020 4/8/2020 0.000000 6,325.80 6,325.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G8473T100 20200626S004690 5,842.000 STERIS PLC 6/26/2020 6/11/2020 6/26/2020 0.000000 2,161.54 2,161.54 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G96629103 20200415S000290 7,042.000 WILLIS TOWERS WATSON PLC 4/15/2020 3/30/2020 4/15/2020 0.000000 4,788.56 4,788.56 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G97822103 20200616S000080 11,534.000 PERRIGO CO PLC 6/16/2020 5/28/2020 6/16/2020 0.000000 2,595.15 2,595.15 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV H1467J104 20200413S000050 9,798.000 CHUBB LTD 4/10/2020 3/19/2020 4/10/2020 0.000000 7,348.50 7,348.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV H84989104 20200605S000130 7,894.000 TE CONNECTIVITY LTD 6/5/2020 5/21/2020 6/5/2020 0.000000 3,789.12 3,789.12 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV V7780T103 20200407S000040 7,566.000 ROYAL CARIBBEAN CRUISES LTD 4/6/2020 3/5/2020 4/6/2020 0.000000 5,901.48 5,901.48 0.00

INTEREST 0.000 1,031.09 1,031.09 0.00

U.S. DOLLAR 0.000 1,031.09 1,031.09 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY IT 996085619 20200402S000120 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/2/2020 4/2/2020 4/1/2020 0.000000 603.27 603.27 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY IT 996085619 20200504S000020 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/4/2020 5/4/2020 5/1/2020 0.000000 286.85 286.85 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY IT 996085619 20200602S000060 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/2/2020 6/2/2020 6/1/2020 0.000000 144.99 144.99 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CD NA9123459 20200501S003970 0.000 CR INTEREST-ACCOUNT 9565968400 5/1/2020 4/30/2020 4/30/2020 0.000000 0.03 0.03 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CD NA9123459 20200601S000200 0.000 CR INTEREST-ACCOUNT 9565968400 6/1/2020 5/29/2020 5/29/2020 0.000000 0.07 0.07 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW NA9123459 20200601S000210 0.000 DR INTEREST-ACCOUNT 9565968400 6/1/2020 5/29/2020 5/29/2020 0.000000 -4.12 -4.12 0.00

INTEREST ACCRUAL 746,343.840 0.00 -4.74 0.00

U.S. DOLLAR 746,343.840 0.00 -4.74 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY IA 996085619 20200402A000150 746,343.840 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/31/2020 3/31/2020 4/1/2020 0.000000 0.00 -22.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY IA 996085619 20200403A000040 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/31/2020 3/31/2020 4/1/2020 0.000000 0.00 22.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY IA 996085619 20200504A000030 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/30/2020 4/30/2020 5/1/2020 0.000000 0.00 -1.97 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY IA 996085619 20200602A000070 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/31/2020 5/31/2020 6/1/2020 0.000000 0.00 -2.77 0.00

MANUAL JOURNAL ENTRIES 0.000 0.00 0.00 0.00

U.S. DOLLAR 0.000 0.00 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200514A000230 0.000 REV MAR BNY REBATE GL ACCT:(71042C) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -5,549.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200514A000270 0.000 APR BNY REBATE GL ACCT:(71042C) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -564.59 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200608A000090 0.000 REV APR BNY REBATE GL ACCT:(71042C) 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 564.59 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200612A000320 0.000 MAY BNY SL REBATE GL ACCT:(71042C) 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -499.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200710A000180 0.000 REV MAY BNY SL REBATE GL
ACCT:(7104.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 499.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200715A000300 0.000 JUNE BNY REBATE GL ACCT:(71042C) 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -2,095.56 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200514A000220 0.000 REV MAR BNY SL BANK FEE GL
ACCT:(22.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 943.27 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200514A000260 0.000 APR BNY SL BANK FEE GL ACCT:(220390) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -809.04 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200608A000080 0.000 REV APR BNY SL BANK FEE GL
ACCT:(220.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 809.04 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200612A000310 0.000 MAY BNY SL BANK FEE GL ACCT:(220390) 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -780.14 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200710A000170 0.000 REV MAY BNY SL BANK FEE GL
ACCT:(220.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 780.14 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200715A000290 0.000 JUNE BNY BANK FEE GL ACCT:(220390) 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -1,252.64 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200514A000230 0.000 REV MAR BNY REBATE GL ACCT:(220391) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 5,549.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200514A000270 0.000 APR BNY REBATE GL ACCT:(220391) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 564.59 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200608A000090 0.000 REV APR BNY REBATE GL ACCT:(220391) 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -564.59 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200612A000320 0.000 MAY BNY SL REBATE GL ACCT:(220391) 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 499.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200710A000180 0.000 REV MAY BNY SL REBATE GL
ACCT:(2203.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -499.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200715A000300 0.000 JUNE BNY REBATE GL ACCT:(220391) 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 2,095.56 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200514A000210 0.000 REV MAR BNY SL GROSS EARN GL
ACCT:.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -11,847.58 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200514A000250 0.000 APR BNY SL GROSS EARN GL
ACCT:(1203.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 4,837.39 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200608A000070 0.000 REV APR BNY SL GROSS EARN GL
ACCT:(.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -4,837.39 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200612A000300 0.000 MAY BNY SL GROSS EARN GL
ACCT:(1203.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 4,708.37 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200710A000160 0.000 REV MAY BNY SL GROSS EARN GL
ACCT:.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -4,708.37 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200715A000280 0.000 JUNE BNY SL GROSS EARN GL
ACCT:(120.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 6,263.26 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200514A000220 0.000 REV MAR BNY SL BANK FEE GL
ACCT:(71.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -943.27 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200514A000260 0.000 APR BNY SL BANK FEE GL ACCT:(710480) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 809.04 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200608A000080 0.000 REV APR BNY SL BANK FEE GL
ACCT:(710.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -809.04 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200612A000310 0.000 MAY BNY SL BANK FEE GL ACCT:(710480) 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 780.14 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200710A000170 0.000 REV MAY BNY SL BANK FEE GL
ACCT:(710.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -780.14 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200715A000290 0.000 JUNE BNY BANK FEE GL ACCT:(710480) 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 1,252.64 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200514A000210 0.000 REV MAR BNY SL GROSS EARN GL
ACCT:.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 11,847.58 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200514A000250 0.000 APR BNY SL GROSS EARN GL
ACCT:(6250.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -4,837.39 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200608A000070 0.000 REV APR BNY SL GROSS EARN GL
ACCT:(.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 4,837.39 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200612A000300 0.000 MAY BNY SL GROSS EARN GL
ACCT:(6250.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -4,708.37 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200710A000160 0.000 REV MAY BNY SL GROSS EARN GL
ACCT:.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 4,708.37 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20200715A000280 0.000 JUNE BNY SL GROSS EARN GL
ACCT:(625.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -6,263.26 0.00

MISCELLANEOUS ACTIVITY -0.810 36.57 87.80 36.57

U.S. DOLLAR -0.810 36.57 87.80 36.57

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SW 00287Y109 20200521A000090 -0.558 TO ADJUST FRACTIONS ABBVIE INC 5/21/2020 5/21/2020 5/21/2020 0.000000 -47.47 0.00 -47.47

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CD 03965L100 20200409S000080 0.000 Cash in Lieu of Fractional Sha ARCONIC INC 4/9/2020 4/9/2020 0.000000 2.03 2.03 2.03

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SW 03966V107 20200408A000070 -0.250 TO ADJUST FRACTIONS ARCONIC CORP 4/7/2020 4/7/2020 4/7/2020 0.000000 -3.64 0.00 -3.64

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SW 68902V107 20200408A000080 -0.002 TO ADJUST FRACTIONS OTIS
WORLDWID.. 4/7/2020 4/7/2020 4/7/2020 0.000000 -0.12 0.00 -0.12

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CD 755111507 20200403S000480 0.000 Cash in Lieu of Fractional Sha RAYTHEON
CO 4/3/2020 4/3/2020 0.000000 27.39 27.39 27.39

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CD G0177J108 20200518S000050 0.000 Cash in Lieu of Fractional Sha ALLERGAN
P.. 5/18/2020 5/18/2020 0.000000 46.99 46.99 46.99

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CD G47791101 20200401S000280 0.000 Cash in Lieu of Fractional Sha INGERSOLL-
R.. 4/1/2020 4/1/2020 0.000000 11.39 11.39 11.39

PURCHASES 3,187,983.370 95,192,055.78 -
95,192,055.78 0.00

U.S. DOLLAR 3,187,983.370 95,192,055.78 -
95,192,055.78 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200401S000260 121,618.660 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/1/2020 4/1/2020 4/1/2020 1.000000 121,618.66 -121,618.66 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200402S000130 22,503.970 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/2/2020 4/2/2020 4/2/2020 1.000000 22,503.97 -22,503.97 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200403S000460 9,028.380 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/3/2020 4/3/2020 4/3/2020 1.000000 9,028.38 -9,028.38 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200407S000060 12,957.960 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/7/2020 4/7/2020 4/7/2020 1.000000 12,957.96 -12,957.96 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200408S000090 12,053.600 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/8/2020 4/8/2020 4/8/2020 1.000000 12,053.60 -12,053.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200409S000090 20,958.180 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/9/2020 4/9/2020 4/9/2020 1.000000 20,958.18 -20,958.18 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200414S000080 32,567.130 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/14/2020 4/14/2020 4/14/2020 1.000000 32,567.13 -32,567.13 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200415S000330 172,797.350 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/15/2020 4/15/2020 4/15/2020 1.000000 172,797.35 -172,797.35 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200416S000030 887.040 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/16/2020 4/16/2020 4/16/2020 1.000000 887.04 -887.04 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200417S000040 15,759.840 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/17/2020 4/17/2020 4/17/2020 1.000000 15,759.84 -15,759.84 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200421S000060 9,162.880 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/21/2020 4/21/2020 4/21/2020 1.000000 9,162.88 -9,162.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200422S000080 27,372.490 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/22/2020 4/22/2020 4/22/2020 1.000000 27,372.49 -27,372.49 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200424S000070 13,634.600 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/24/2020 4/24/2020 4/24/2020 1.000000 13,634.60 -13,634.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200430S004010 101,896.480 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/30/2020 4/30/2020 4/30/2020 1.000000 101,896.48 -101,896.48 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200501S003980 53,046.860 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/1/2020 5/1/2020 5/1/2020 1.000000 53,046.86 -53,046.86 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200505S000030 15,160.750 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/5/2020 5/5/2020 5/5/2020 1.000000 15,160.75 -15,160.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200506S000060 14,843.190 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/6/2020 5/6/2020 5/6/2020 1.000000 14,843.19 -14,843.19 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200507S000160 5,188.160 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/7/2020 5/7/2020 5/7/2020 1.000000 5,188.16 -5,188.16 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200508S000150 9,806.510 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/8/2020 5/8/2020 5/8/2020 1.000000 9,806.51 -9,806.51 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200512S000050 250,592.780 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/12/2020 5/12/2020 5/12/2020 1.000000 250,592.78 -250,592.78 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200513S000120 8,007.480 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/13/2020 5/13/2020 5/13/2020 1.000000 8,007.48 -8,007.48 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200514S000300 9,756.810 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/14/2020 5/14/2020 5/14/2020 1.000000 9,756.81 -9,756.81 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200515S000260 86,381.620 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/15/2020 5/15/2020 5/15/2020 1.000000 86,381.62 -86,381.62 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200519S000110 11,757.510 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/19/2020 5/19/2020 5/19/2020 1.000000 11,757.51 -11,757.51 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200520S000080 12,914.160 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/20/2020 5/20/2020 5/20/2020 1.000000 12,914.16 -12,914.16 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200521S000100 9,590.360 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/21/2020 5/21/2020 5/21/2020 1.000000 9,590.36 -9,590.36 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200522S000110 8,128.540 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/22/2020 5/22/2020 5/22/2020 1.000000 8,128.54 -8,128.54 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200526S000090 16,573.420 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/26/2020 5/26/2020 5/26/2020 1.000000 16,573.42 -16,573.42 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200528S000200 17,805.230 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/28/2020 5/28/2020 5/28/2020 1.000000 17,805.23 -17,805.23 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200529S000230 26,175.690 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/29/2020 5/29/2020 5/29/2020 1.000000 26,175.69 -26,175.69 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200601S000270 134,594.540 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/1/2020 6/1/2020 6/1/2020 1.000000 134,594.54 -134,594.54 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200603S000080 22,404.250 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/3/2020 6/3/2020 6/3/2020 1.000000 22,404.25 -22,404.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200604S000160 9,963.490 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/4/2020 6/4/2020 6/4/2020 1.000000 9,963.49 -9,963.49 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200605S000110 7,980.380 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/5/2020 6/5/2020 6/5/2020 1.000000 7,980.38 -7,980.38 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200609S000140 9,409.120 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/9/2020 6/9/2020 6/9/2020 1.000000 9,409.12 -9,409.12 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200610S000160 81,616.380 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/10/2020 6/10/2020 6/10/2020 1.000000 81,616.38 -81,616.38 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200611S000140 22,048.950 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/11/2020 6/11/2020 6/11/2020 1.000000 22,048.95 -22,048.95 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200612S000330 32,332.120 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/12/2020 6/12/2020 6/12/2020 1.000000 32,332.12 -32,332.12 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200616S000060 40,053.860 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/16/2020 6/16/2020 6/16/2020 1.000000 40,053.86 -40,053.86 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200617S000040 6,397.640 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/17/2020 6/17/2020 6/17/2020 1.000000 6,397.64 -6,397.64 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200618S000110 32,298.100 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/18/2020 6/18/2020 6/18/2020 1.000000 32,298.10 -32,298.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200619S000140 24,919.210 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/19/2020 6/19/2020 6/19/2020 1.000000 24,919.21 -24,919.21 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200624S000080 5,832.750 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/24/2020 6/24/2020 6/24/2020 1.000000 5,832.75 -5,832.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200625S004650 15,422.960 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/25/2020 6/25/2020 6/25/2020 1.000000 15,422.96 -15,422.96 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200626S004660 77,872.620 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/26/2020 6/26/2020 6/26/2020 1.000000 77,872.62 -77,872.62 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20200630S000310 108,750.370 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/30/2020 6/30/2020 6/30/2020 1.000000 108,750.37 -108,750.37 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 00206R102 20200625S001940 GT.. 5,489.000 AT&T INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 29.420000 161,527.55 -161,527.55 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 00287Y109 20200625S001000 GT.. 2,674.000 ABBVIE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 95.140000 254,424.42 -254,424.42 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 00507V109 20200625S002290 GT.. 15,237.000 ACTIVISION BLIZZARD INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 75.580000 1,151,726.74 -1,151,726.74 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 00724F101 20200625S003440 GT.. 173.000 ADOBE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 431.680000 74,681.94 -74,681.94 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 009158106 20200625S001150 GT.. 904.000 AIR PRODUCTS AND CHEMICALS INC
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 233.140000 210,765.34 -210,765.34 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 015351109 20200625S000670 GT.. 2,654.000 ALEXION PHARMACEUTICALS INC
KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 111.950000 297,135.21 -297,135.21 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 016255101 20200625S000860 GT.. 1,082.000 ALIGN TECHNOLOGY INC KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 257.650000 278,785.42 -278,785.42 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 020002101 20200625S003350 GT.. 1,088.000 ALLSTATE CORP/THE KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 92.950000 101,137.76 -101,137.76 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 02043Q107 20200625S000280 GT.. 3,930.000 ALNYLAM PHARMACEUTICALS INC KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 151.760000 596,446.28 -596,446.28 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 02079K305 20200625S004240 GT.. 79.000 ALPHABET INC-CL A KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 1,432.700000 113,183.89 -113,183.89 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 02156K103 20200625S001610 GT.. 10,866.000 ALTICE USA INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 23.550000 255,975.80 -255,975.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 023135106 20200625S003710 GT.. 482.000 AMAZON.COM INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 2,734.400000 1,317,984.42 -1,317,984.42 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 030420103 20200625S002670 GT.. 1,364.000 AMERICAN WATER WORKS CO INC
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 124.400000 169,691.83 -169,691.83 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 031162100 20200625S001030 GT.. 3,241.000 AMGEN INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 232.510000 753,589.22 -753,589.22 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 037833100 20200625S001110 GT.. 584.000 APPLE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 360.060000 210,279.42 -210,279.42 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 053332102 20200625S001930 GT.. 59.000 AUTOZONE INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 1,100.210000 64,912.83 -64,912.83 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 05722G100 20200625S000680 GT.. 12,361.000 BAKER HUGHES CO KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 14.310000 176,978.62 -176,978.62 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 060505104 20200625S004100 GT.. 7,878.000 BANK OF AMERICA CORP KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 23.810000 187,634.27 -187,634.27 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 064058100 20200625S002730 GT.. 15,520.000 BANK OF NEW YORK MELLON CORP/T
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 37.230000 577,926.00 -577,926.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 084670702 20200625S002660 GT.. 2,276.000 BERKSHIRE HATHAWAY INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 177.530000 404,075.35 -404,075.35 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 09061G101 20200625S003230 GT.. 12,070.000 BIOMARIN PHARMACEUTICAL INC
KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 120.630000 1,456,094.63 -1,456,094.63 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 09062X103 20200625S001740 GT.. 4,005.000 BIOGEN INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 263.040000 1,053,505.24 -1,053,505.24 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 09073M104 20200625S000370 GT.. 1,193.000 BIO-TECHNE CORP KENTUCKY RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 252.510000 301,253.38 -301,253.38 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 09247X101 20200625S001980 GT.. 1,019.000 BLACKROCK INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 538.570000 548,810.47 -548,810.47 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 09260D107 20200625S000380 GT.. 4,515.000 BLACKSTONE GROUP INC/THE
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 55.190000 249,216.71 -249,216.71 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 099724106 20200625S001520 GT.. 2,308.000 BORGWARNER INC KENTUCKY RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.180000 76,596.75 -76,596.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 101121101 20200625S002040 GT.. 3,041.000 BOSTON PROPERTIES INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 89.690000 272,770.10 -272,770.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 110122108 20200625S003520 GT.. 18,432.000 BRISTOL-MYERS SQUIBB CO KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 57.760000 1,064,770.56 -1,064,770.56 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 122017106 20200625S003370 GT.. 1,480.000 BURLINGTON STORES INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 203.610000 301,353.90 -301,353.90 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 12541W209 20200625S002110 GT.. 3,809.000 CH ROBINSON WORLDWIDE INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 78.540000 299,187.43 -299,187.43 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 12572Q105 20200625S004130 GT.. 2,716.000 CME GROUP INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 167.470000 454,868.89 -454,868.89 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 126408103 20200625S002180 GT.. 5,328.000 CSX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 67.500000 359,679.96 -359,679.96 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 126650100 20200625S002230 GT.. 4,307.000 CVS HEALTH CORP KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 63.180000 272,148.56 -272,148.56 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 127097103 20200625S002940 GT.. 11,980.000 CABOT OIL & GAS CORP KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 17.920000 214,771.45 -214,771.45 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 14040H105 20200625S004080 GT.. 763.000 CAPITAL ONE FINANCIAL CORP
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 65.460000 49,951.70 -49,951.70 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 143658300 20200625S002490 GT.. 16,639.000 CARNIVAL CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 16.000000 266,348.79 -266,348.79 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 149123101 20200625S004260 GT.. 3,087.000 CATERPILLAR INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 122.060000 376,822.37 -376,822.37 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 15135B101 20200625S000520 GT.. 5,346.000 CENTENE CORP KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 61.880000 330,850.58 -330,850.58 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 156700106 20200625S002450 GT.. 39,562.000 CENTURYLINK INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 9.740000 385,630.60 -385,630.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 156782104 20200625S003280 GT.. 6,531.000 CERNER CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 68.650000 448,402.13 -448,402.13 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 171340102 20200625S001910 GT.. 4,552.000 CHURCH & DWIGHT CO INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 76.250000 347,124.14 -347,124.14 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 172062101 20200625S000320 GT.. 4,739.000 CINCINNATI FINANCIAL CORP KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 62.010000 293,900.93 -293,900.93 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 17275R102 20200625S003740 GT.. 4,240.000 CISCO SYSTEMS INC KENTUCKY RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 44.750000 189,771.80 -189,771.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 172908105 20200625S002020 GT.. 470.000 CINTAS CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 261.630000 122,969.63 -122,969.63 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 177376100 20200625S004180 GT.. 4,149.000 CITRIX SYSTEMS INC KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 142.170000 589,894.45 -589,894.45 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 189054109 20200625S000240 GT.. 4,640.000 CLOROX CO/THE KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 212.030000 983,854.00 -983,854.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 192446102 20200625S003250 GT.. 3,414.000 COGNIZANT TECHNOLOGY SOLUTIONS
K.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 53.800000 183,698.81 -183,698.81 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 20605P101 20200625S002930 GT.. 2,728.000 CONCHO RESOURCES INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 51.610000 140,812.54 -140,812.54 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 20825C104 20200625S001430 GT.. 915.000 CONOCOPHILLIPS KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 40.990000 37,512.71 -37,512.71 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 219350105 20200625S002430 GT.. 15,485.000 CORNING INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 25.810000 399,783.99 -399,783.99 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 22160K105 20200625S003730 GT.. 2,815.000 COSTCO WHOLESALE CORP KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 298.020000 838,947.41 -838,947.41 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 231021106 20200625S001390 GT.. 598.000 CUMMINS INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 166.610000 99,637.27 -99,637.27 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 253868103 20200625S003940 GT.. 8,938.000 DIGITAL REALTY TRUST INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 140.020000 1,251,565.80 -1,251,565.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 256677105 20200625S000750 GT.. 555.000 DOLLAR GENERAL CORP KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 191.850000 106,480.91 -106,480.91 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 256746108 20200625S000170 GT.. 660.000 DOLLAR TREE INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 90.100000 59,470.95 -59,470.95 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 25754A201 20200625S003040 GT.. 1,377.000 DOMINO'S PIZZA INC KENTUCKY RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 375.480000 517,046.29 -517,046.29 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 26614N102 20200625S003130 GT.. 1,079.000 DUPONT DE NEMOURS INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 51.540000 55,619.75 -55,619.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 26875P101 20200625S001950 GT.. 6,700.000 EOG RESOURCES INC KENTUCKY RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 48.950000 328,015.25 -328,015.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 269246401 20200625S004250 GT.. 4,872.000 E*TRADE FINANCIAL CORP KENTUCKY R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 48.310000 235,402.86 -235,402.86 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 291011104 20200625S000540 GT.. 477.000 EMERSON ELECTRIC CO KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.630000 28,447.09 -28,447.09 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 29414B104 20200625S000460 GT.. 3,512.000 EPAM SYSTEMS INC KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 247.500000 869,246.34 -869,246.34 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 29444U700 20200625S001630 GT.. 439.000 EQUINIX INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 689.630000 302,750.86 -302,750.86 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 29472R108 20200625S000300 GT.. 6,690.000 EQUITY LIFESTYLE PROPERTIES IN
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 61.820000 413,625.98 -413,625.98 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 29476L107 20200625S003470 GT.. 5,026.000 EQUITY RESIDENTIAL KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 57.480000 288,932.18 -288,932.18 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 30040W108 20200625S001350 GT.. 3,925.000 EVERSOURCE ENERGY KENTUCKY RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 82.420000 323,527.94 -323,527.94 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 30212P303 20200625S002840 GT.. 5,158.000 EXPEDIA GROUP INC KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 81.240000 419,074.61 -419,074.61 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 30225T102 20200625S002750 GT.. 2,552.000 EXTRA SPACE STORAGE INC KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 90.480000 230,924.10 -230,924.10 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 30231G102 20200625S002830 GT.. 3,756.000 EXXON MOBIL CORP KENTUCKY RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 44.500000 167,170.17 -167,170.17 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 302491303 20200625S001200 GT.. 4,347.000 FMC CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 96.630000 420,083.21 -420,083.21 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 30303M102 20200625S000850 GT.. 1,975.000 FACEBOOK INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 234.020000 462,204.31 -462,204.31 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 303250104 20200625S003510 GT.. 529.000 FAIR ISAAC CORP KENTUCKY RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 409.060000 216,396.71 -216,396.71 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 31428X106 20200625S003430 GT.. 3,160.000 FEDEX CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 135.090000 426,908.10 -426,908.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 33616C100 20200625S001380 GT.. 6,633.000 FIRST REPUBLIC BANK/CA KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 105.570000 700,295.56 -700,295.56 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 345370860 20200625S003380 GT.. 29,084.000 FORD MOTOR CO KENTUCKY RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 5.950000 173,267.93 -173,267.93 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 34959E109 20200625S002150 GT.. 2,894.000 FORTINET INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 134.330000 388,772.73 -388,772.73 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 35137L105 20200625S000940 GT.. 583.000 FOX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 27.380000 15,966.91 -15,966.91 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 375558103 20200625S003750 GT.. 31,327.000 GILEAD SCIENCES INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 75.930000 2,378,894.06 -2,378,894.06 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 37959E102 20200625S001190 GT.. 2,059.000 GLOBE LIFE INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 71.190000 146,595.65 -146,595.65 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 380237107 20200625S003600 GT.. 188.000 GODADDY INC KENTUCKY RETIREMENT .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 75.590000 14,212.33 -14,212.33 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 38141G104 20200625S001050 GT.. 1,323.000 GOLDMAN SACHS GROUP INC/THE
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 198.020000 261,990.38 -261,990.38 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 384802104 20200625S000150 GT.. 706.000 WW GRAINGER INC KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 294.790000 208,127.04 -208,127.04 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 406216101 20200625S002400 GT.. 20,832.000 HALLIBURTON CO KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 11.860000 247,223.76 -247,223.76 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 42250P103 20200625S000160 GT.. 8,714.000 HEALTHPEAK PROPERTIES INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 25.990000 226,542.22 -226,542.22 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 426281101 20200625S003570 GT.. 3,668.000 JACK HENRY & ASSOCIATES INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 179.690000 659,130.43 -659,130.43 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 427866108 20200625S000650 GT.. 350.000 HERSHEY CO/THE KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 127.980000 44,795.63 -44,795.63 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 42824C109 20200625S002980 GT.. 9,699.000 HEWLETT PACKARD ENTERPRISE CO
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 9.270000 89,982.47 -89,982.47 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 440452100 20200625S001450 GT.. 10,564.000 HORMEL FOODS CORP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 47.760000 504,615.87 -504,615.87 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 44107P104 20200625S002090 GT.. 33,745.000 HOST HOTELS & RESORTS INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 10.980000 370,773.19 -370,773.19 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 444859102 20200625S002160 GT.. 205.000 HUMANA INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 371.800000 76,220.54 -76,220.54 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 445658107 20200625S003850 GT.. 193.000 JB HUNT TRANSPORT SERVICES INC
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 117.040000 22,590.17 -22,590.17 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 446150104 20200625S002710 GT.. 86,543.000 HUNTINGTON BANCSHARES INC/OH
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 9.540000 826,269.29 -826,269.29 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 45167R104 20200625S004140 GT.. 130.000 IDEX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 148.760000 19,339.78 -19,339.78 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 45337C102 20200625S001560 GT.. 8,672.000 INCYTE CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 104.330000 904,814.80 -904,814.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 45687V106 20200625S003160 GT.. 22,632.000 INGERSOLL RAND INC KENTUCKY RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 27.500000 622,549.74 -622,549.74 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 45784P101 20200625S003300 GT.. 2,992.000 INSULET CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 192.110000 574,815.56 -574,815.56 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 458140100 20200625S000360 GT.. 13,305.000 INTEL CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.090000 786,292.24 -786,292.24 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 460146103 20200625S002820 GT.. 15,879.000 INTERNATIONAL PAPER CO KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.580000 533,335.91 -533,335.91 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 46120E602 20200625S001830 GT.. 448.000 INTUITIVE SURGICAL INC KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 554.960000 248,625.44 -248,625.44 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 46187W107 20200625S001080 GT.. 24,917.000 INVITATION HOMES INC KENTUCKY RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 27.270000 679,673.47 -679,673.47 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 46625H100 20200625S002080 GT.. 14,965.000 JPMORGAN CHASE & CO KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 94.660000 1,416,699.14 -1,416,699.14 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 478160104 20200625S003460 GT.. 3,655.000 JOHNSON & JOHNSON KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 139.820000 511,069.51 -511,069.51 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 48251W104 20200625S000560 GT.. 17,369.000 KKR & CO INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 30.310000 526,584.66 -526,584.66 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 487836108 20200625S000960 GT.. 17,221.000 KELLOGG CO KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 64.880000 1,117,427.64 -1,117,427.64 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 493267108 20200625S000690 GT.. 22,922.000 KEYCORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 12.490000 286,467.70 -286,467.70 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 49338L103 20200625S003330 GT.. 9,854.000 KEYSIGHT TECHNOLOGIES INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 101.230000 997,594.33 -997,594.33 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 494368103 20200625S003290 GT.. 1,935.000 KIMBERLY-CLARK CORP KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 137.910000 266,870.36 -266,870.36 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 500754106 20200625S001570 GT.. 13,797.000 KRAFT HEINZ CO/THE KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 32.130000 443,401.09 -443,401.09 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 501044101 20200625S000500 GT.. 12,933.000 KROGER CO/THE KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 32.820000 424,558.06 -424,558.06 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 521865204 20200625S003980 GT.. 1,026.000 LEAR CORP KENTUCKY RETIREMENT SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 107.210000 110,005.16 -110,005.16 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 525327102 20200625S000090 GT.. 5,749.000 LEIDOS HOLDINGS INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 93.250000 536,137.37 -536,137.37 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 530307305 20200625S001550 GT.. 5,356.000 LIBERTY BROADBAND CORP KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 123.990000 664,130.61 -664,130.61 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 532457108 20200625S002520 GT.. 3,861.000 ELI LILLY AND CO KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 157.030000 606,321.79 -606,321.79 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 540424108 20200625S001320 GT.. 3,853.000 LOEWS CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.170000 127,832.91 -127,832.91 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 55261F104 20200625S000230 GT.. 6,920.000 M&T BANK CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 102.920000 712,258.30 -712,258.30 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 57060D108 20200625S001650 GT.. 1,543.000 MARKETAXESS HOLDINGS INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 505.190000 779,519.74 -779,519.74 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 574795100 20200625S002610 GT.. 2,949.000 MASIMO CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 222.070000 654,906.55 -654,906.55 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 57772K101 20200625S002270 GT.. 3,205.000 MAXIM INTEGRATED PRODUCTS INC
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.910000 192,035.59 -192,035.59 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 579780206 20200625S002030 GT.. 1,553.000 MCCORMICK & CO INC/MD KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 172.270000 267,546.96 -267,546.96 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 58155Q103 20200625S001280 GT.. 6,538.000 MCKESSON CORP KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 150.560000 984,410.32 -984,410.32 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 58933Y105 20200625S003770 GT.. 19,915.000 MERCK & CO INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 75.870000 1,511,100.41 -1,511,100.41 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 59156R108 20200625S000820 GT.. 1,747.000 METLIFE INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 35.530000 62,084.01 -62,084.01 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 592688105 20200625S001130 GT.. 214.000 METTLER-TOLEDO INTERNATIONAL I
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 784.040000 167,786.17 -167,786.17 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 60855R100 20200625S001580 GT.. 4,346.000 MOLINA HEALTHCARE INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 172.880000 751,369.08 -751,369.08 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 60871R209 20200625S003220 GT.. 8,352.000 MOLSON COORS BEVERAGE CO
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 36.500000 304,910.64 -304,910.64 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 609207105 20200625S004050 GT.. 485.000 MONDELEZ INTERNATIONAL INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 50.640000 24,564.04 -24,564.04 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 61174X109 20200625S003720 GT.. 3,789.000 MONSTER BEVERAGE CORP KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 68.070000 257,945.65 -257,945.65 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 617446448 20200625S001840 GT.. 5,400.000 MORGAN STANLEY KENTUCKY RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 46.950000 253,570.50 -253,570.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 629377508 20200625S003420 GT.. 6,024.000 NRG ENERGY INC KENTUCKY RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 32.570000 196,246.86 -196,246.86 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 631103108 20200625S000430 GT.. 43.000 NASDAQ INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 115.280000 4,957.36 -4,957.36 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 64110D104 20200625S000810 GT.. 9,356.000 NETAPP INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 40.970000 383,385.49 -383,385.49 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 64125C109 20200625S000920 GT.. 8,157.000 NEUROCRINE BIOSCIENCES INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 125.360000 1,022,622.70 -1,022,622.70 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 665859104 20200625S001170 GT.. 11,684.000 NORTHERN TRUST CORP KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 77.180000 901,858.75 -901,858.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 670346105 20200625S001070 GT.. 8,522.000 NUCOR CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 40.670000 346,653.66 -346,653.66 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 67066G104 20200625S003180 GT.. 819.000 NVIDIA CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 369.420000 302,561.12 -302,561.12 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 679580100 20200625S003900 GT.. 6,102.000 OLD DOMINION FREIGHT LINE INC
KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 163.340000 996,746.45 -996,746.45 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 68389X105 20200625S001820 GT.. 13,387.000 ORACLE CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 54.440000 728,888.68 -728,888.68 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 693718108 20200625S003860 GT.. 13,670.000 PACCAR INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 72.520000 991,450.93 -991,450.93 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 695156109 20200625S000660 GT.. 6,533.000 PACKAGING CORP OF AMERICA
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 97.940000 639,891.02 -639,891.02 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 714046109 20200625S002360 GT.. 2,353.000 PERKINELMER INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 95.970000 225,835.06 -225,835.06 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 717081103 20200625S003080 GT.. 6,518.000 PFIZER INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 32.190000 209,863.31 -209,863.31 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 723787107 20200625S000990 GT.. 9,264.000 PIONEER NATURAL RESOURCES CO
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 92.160000 853,839.72 -853,839.72 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 74144T108 20200625S004010 GT.. 3,102.000 T ROWE PRICE GROUP INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 121.040000 375,489.35 -375,489.35 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 74251V102 20200625S001780 GT.. 1,244.000 PRINCIPAL FINANCIAL GROUP INC
KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 39.540000 49,197.09 -49,197.09 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 742718109 20200625S002480 GT.. 2,964.000 PROCTER & GAMBLE CO/THE KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 116.420000 345,091.11 -345,091.11 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 743315103 20200625S003670 GT.. 6,059.000 PROGRESSIVE CORP/THE KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 77.290000 468,345.55 -468,345.55 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 744320102 20200625S001850 GT.. 1,554.000 PRUDENTIAL FINANCIAL INC KENTUCKY .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.700000 92,785.46 -92,785.46 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 74460D109 20200625S002560 GT.. 550.000 PUBLIC STORAGE KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 189.450000 104,201.63 -104,201.63 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 747525103 20200625S003920 GT.. 7,630.000 QUALCOMM INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 89.140000 680,195.43 -680,195.43 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 754730109 20200625S002280 GT.. 9,183.000 RAYMOND JAMES FINANCIAL INC KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 68.410000 628,277.90 -628,277.90 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 75513E101 20200625S004670 1.000 RAYTHEON TECHNOLOGIES CORP
35356.. UBS SECU.. 6/25/2020 6/25/2020 6/26/2020 60.620000 60.63 -60.63 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 75513E101 20200629S000220 GT.. 1.000 RAYTHEON TECHNOLOGIES CORP KENT.. UBS SECU.. 6/25/2020 6/25/2020 6/26/2020 60.620000 60.63 -60.63 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 756109104 20200625S003090 GT.. 1,904.000 REALTY INCOME CORP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.460000 113,226.12 -113,226.12 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 758849103 20200625S000120 GT.. 63.000 REGENCY CENTERS CORP KENTUCKY R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 44.360000 2,795.15 -2,795.15 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 75886F107 20200625S003240 GT.. 2,566.000 REGENERON PHARMACEUTICALS INC
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 605.040000 1,552,551.89 -1,552,551.89 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 76680R206 20200625S002920 GT.. 1,473.000 RINGCENTRAL INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 267.580000 394,156.39 -394,156.39 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 773903109 20200625S000630 GT.. 1,026.000 ROCKWELL AUTOMATION INC
KENTUCKY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 205.030000 210,368.48 -210,368.48 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 77543R102 20200625S003780 GT.. 5,303.000 ROKU INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 123.350000 654,164.82 -654,164.82 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 78410G104 20200625S000950 GT.. 877.000 SBA COMMUNICATIONS CORP KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 287.770000 252,380.87 -252,380.87 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 78486Q101 20200625S002540 GT.. 1,039.000 SVB FINANCIAL GROUP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 207.980000 216,099.01 -216,099.01 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 79466L302 20200625S001730 GT.. 53.000 SALESFORCE.COM INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 185.550000 9,834.55 -9,834.55 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 806407102 20200625S003620 GT.. 4,212.000 HENRY SCHEIN INC KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 56.180000 236,661.75 -236,661.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 808513105 20200625S004060 GT.. 18,109.000 CHARLES SCHWAB CORP/THE KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.800000 612,220.02 -612,220.02 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 812578102 20200625S003360 GT.. 8,477.000 SEATTLE GENETICS INC KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 164.800000 1,397,073.18 -1,397,073.18 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 824348106 20200625S001660 GT.. 916.000 SHERWIN-WILLIAMS CO/THE KENTUCKY .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 566.650000 519,058.27 -519,058.27 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 832696405 20200625S000250 GT.. 3,437.000 J M SMUCKER CO/THE KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 106.240000 365,172.66 -365,172.66 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 83304A106 20200625S002250 GT.. 38,100.000 SNAP INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 23.630000 900,588.75 -900,588.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 857477103 20200625S001530 GT.. 8,657.000 STATE STREET CORP KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 61.630000 533,595.84 -533,595.84 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 866674104 20200625S003140 GT.. 2,970.000 SUN COMMUNITIES INC KENTUCKY RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 137.770000 409,199.18 -409,199.18 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 87165B103 20200625S002100 GT.. 11,500.000 SYNCHRONY FINANCIAL KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 22.090000 254,121.25 -254,121.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 874054109 20200625S000270 GT.. 10,896.000 TAKE-TWO INTERACTIVE SOFTWARE
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 139.870000 1,524,105.24 -1,524,105.24 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 879360105 20200625S003490 GT.. 2,159.000 TELEDYNE TECHNOLOGIES INC KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 307.650000 664,232.54 -664,232.54 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 879369106 20200625S000510 GT.. 1,180.000 TELEFLEX INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 355.310000 419,274.65 -419,274.65 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 880770102 20200625S000310 GT.. 8,897.000 TERADYNE INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 81.360000 723,926.65 -723,926.65 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 88339J105 20200625S001860 GT.. 922.000 TRADE DESK INC/THE KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 396.370000 365,460.06 -365,460.06 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 88579Y101 20200625S003030 GT.. 2,562.000 3M CO KENTUCKY RETIREMENT
SYSTEMS UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 152.220000 390,006.86 -390,006.86 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 886547108 20200625S001700 GT.. 1,515.000 TIFFANY & CO KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 121.440000 183,992.96 -183,992.96 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 892356106 20200625S002760 GT.. 3,320.000 TRACTOR SUPPLY CO KENTUCKY RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 131.340000 436,073.70 -436,073.70 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 89417E109 20200625S001900 GT.. 1,274.000 TRAVELERS COS INC/THE KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 112.860000 143,793.20 -143,793.20 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 902252105 20200625S002330 GT.. 1,724.000 TYLER TECHNOLOGIES INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 338.470000 583,535.21 -583,535.21 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 902973304 20200625S003610 GT.. 31,152.000 US BANCORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 36.870000 1,148,807.88 -1,148,807.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 918204108 20200625S001100 GT.. 4,442.000 VF CORP KENTUCKY RETIREMENT SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.030000 262,244.58 -262,244.58 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 92220P105 20200625S003950 GT.. 3,527.000 VARIAN MEDICAL SYSTEMS INC KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 115.410000 407,077.52 -407,077.52 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 92276F100 20200625S002210 GT.. 20,737.000 VENTAS INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 34.390000 713,300.96 -713,300.96 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 92343V104 20200625S002770 GT.. 21,825.000 VERIZON COMMUNICATIONS INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 53.930000 1,177,185.94 -1,177,185.94 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 92532F100 20200625S000200 GT.. 1,286.000 VERTEX PHARMACEUTICALS INC KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 291.180000 374,467.13 -374,467.13 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 928563402 20200625S001490 GT.. 2,115.000 VMWARE INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 152.730000 323,039.81 -323,039.81 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 929042109 20200625S004000 GT.. 5,827.000 VORNADO REALTY TRUST KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 37.780000 220,187.76 -220,187.76 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 931142103 20200625S002600 GT.. 11,812.000 WALMART INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 120.300000 1,421,072.19 -1,421,072.19 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 931427108 20200625S002650 GT.. 21,317.000 WALGREENS BOOTS ALLIANCE INC
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 41.170000 877,780.77 -877,780.77 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 941848103 20200625S001140 GT.. 1,481.000 WATERS CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 177.360000 262,681.27 -262,681.27 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 949746101 20200625S003810 GT.. 25,467.000 WELLS FARGO & CO KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 26.120000 665,389.04 -665,389.04 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 955306105 20200625S000130 GT.. 4,028.000 WEST PHARMACEUTICAL SERVICES I KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 216.510000 872,132.49 -872,132.49 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 959802109 20200625S001310 GT.. 8,615.000 WESTERN UNION CO/THE KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 20.950000 180,548.86 -180,548.86 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 96145D105 20200625S001060 GT.. 12,699.000 WESTROCK CO KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 26.200000 332,809.04 -332,809.04 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 962166104 20200625S003020 GT.. 3,408.000 WEYERHAEUSER CO KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 21.750000 74,149.56 -74,149.56 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 969457100 20200625S002200 GT.. 3,189.000 WILLIAMS COS INC/THE KENTUCKY RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 18.840000 60,104.68 -60,104.68 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 98389B100 20200625S002170 GT.. 1,578.000 XCEL ENERGY INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 63.680000 100,498.88 -100,498.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 983919101 20200625S001260 GT.. 10,384.000 XILINX INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 92.890000 964,647.64 -964,647.64 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 989207105 20200625S000530 GT.. 2,681.000 ZEBRA TECHNOLOGIES CORP
KENTUCKY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 250.500000 671,610.61 -671,610.61 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 98956P102 20200625S001810 GT.. 642.000 ZIMMER BIOMET HOLDINGS INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 118.220000 75,902.06 -75,902.06 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 98980L101 20200625S000930 GT.. 1,073.000 ZOOM VIDEO COMMUNICATIONS INC
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 255.900000 274,588.75 -274,588.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B G3223R108 20200625S004220 GT.. 747.000 EVEREST RE GROUP LTD KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 206.000000 153,887.60 -153,887.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B G5960L103 20200625S001300 GT.. 2,908.000 MEDTRONIC PLC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 88.930000 258,630.25 -258,630.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B G6095L109 20200625S002890 GT.. 775.000 APTIV PLC KENTUCKY RETIREMENT SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 74.620000 57,836.31 -57,836.31 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B G7945M107 20200625S002860 GT.. 1,815.000 SEAGATE TECHNOLOGY PLC KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 47.620000 86,443.91 -86,443.91 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B G97822103 20200625S000470 GT.. 1,483.000 PERRIGO CO PLC KENTUCKY RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 53.950000 80,018.97 -80,018.97 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B H1467J104 20200625S003390 GT.. 1,038.000 CHUBB LTD KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 126.170000 130,972.25 -130,972.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B H2906T109 20200625S002780 GT.. 9,582.000 GARMIN LTD KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 95.290000 913,140.65 -913,140.65 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B L8681T102 20200625S003790 GT.. 2,765.000 SPOTIFY TECHNOLOGY SA KENTUCKY R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 242.860000 671,528.64 -671,528.64 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B N53745100 20200625S000580 GT.. 5,329.000 LYONDELLBASELL INDUSTRIES NV
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 60.640000 323,190.53 -323,190.53 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B N59465109 20200625S003830 GT.. 31,300.000 MYLAN NV KENTUCKY RETIREMENT SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 16.020000 501,660.75 -501,660.75 0.00

RECEIPTS AND DISBURSEMENT TRANSACTIONS 0.000 -
150,577,625...

-
150,577,625... 0.00

U.S. DOLLAR 0.000 -
150,577,625...

-
150,577,625... 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW NA9123459 20200428S000020 Q1 .. 0.000 Q1 MANAGER FEES 2020 4/28/2020 4/28/2020 0.000000 -57,786.45 -57,786.45 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CWC NA9123459 20200428S000020 Q1 .. 0.000 4/28/2020 4/28/2020 0.000000 57,786.45 57,786.45 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW NA9123459 20200514A000290 0.000 Q1 MANAGER FEES 2020 4/28/2020 4/28/2020 0.000000 -57,786.45 -57,786.45 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW NA9123459 20200501S004000 350.. 0.000 TRANSFER TO 956755 5/1/2020 5/1/2020 0.000000 -153,390,000.00 -153,390,000.00 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CWC NA9123459 20200501S004000 350.. 0.000 5/1/2020 5/1/2020 0.000000 153,390,000.00 153,390,000.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CD 99VVARL72 20200626S004650 353.. 0.000 TRANSFER FROM KR2F9001002 KRS
INTE.. 6/26/2020 6/26/2020 0.000000 5,300,000.00 5,300,000.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20200406S000050
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 4/6/2020 4/6/2020 0.000000 -357,966.91 -357,966.91 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20200413S000070
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 4/13/2020 4/13/2020 0.000000 -63,678.42 -63,678.42 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20200415S000280
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 4/15/2020 4/15/2020 0.000000 -5,354.71 -5,354.71 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20200420S000040
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 4/20/2020 4/20/2020 0.000000 -238,118.52 -238,118.52 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20200427S000050
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 4/27/2020 4/27/2020 0.000000 -70,139.93 -70,139.93 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20200504S000040
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 5/4/2020 5/4/2020 0.000000 -153,619.18 -153,619.18 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20200511S000080
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 5/11/2020 5/11/2020 0.000000 -45,409.28 -45,409.28 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20200514S000240
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 5/14/2020 5/14/2020 0.000000 -4,592.94 -4,592.94 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20200518S000060
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 5/18/2020 5/18/2020 0.000000 -125,788.65 -125,788.65 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20200518S000070 351.. 0.000 TRANSFER TO KR2F9001002 KRS
INTERN.. 5/18/2020 5/18/2020 0.000000 -625,000.00 -625,000.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20200526S000110
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 5/26/2020 5/26/2020 0.000000 -48,650.97 -48,650.97 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20200602S000080
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 6/2/2020 6/2/2020 0.000000 -68,812.35 -68,812.35 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20200605A000060 0.000 TRANSFER TO KR2F9001002 KRS
INTERN.. 5/1/2020 5/1/2020 0.000000 -153,390,000.00 -153,390,000.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20200608S000040
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 6/8/2020 6/8/2020 0.000000 -183,945.23 -183,945.23 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20200612S000290
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 6/12/2020 6/12/2020 0.000000 -4,428.03 -4,428.03 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20200615S000270
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 6/15/2020 6/15/2020 0.000000 -178,997.41 -178,997.41 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20200622S000050
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 6/22/2020 6/22/2020 0.000000 -183,183.35 -183,183.35 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20200629S000240
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 6/29/2020 6/29/2020 0.000000 -86,528.45 -86,528.45 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW G0177J108 20200511A000210 0.000 CASH STOCK MERGER ALLERGAN PLC 5/11/2020 5/11/2020 0.000000 -248,178.90 -248,178.90 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CD G0177J108 20200605A000080 0.000 CASH STOCK MERGER ALLERGAN PLC 5/11/2020 5/11/2020 0.000000 248,178.90 248,178.90 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CD NABY9D547 20200512A000040 0.000 CASH & STOCK MERGER ALLERGAN PLC 5/11/2020 5/11/2020 0.000000 250,592.78 250,592.78 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CDC NABY9D547 20200512A000040 0.000 ALLERGAN PLC 5/11/2020 5/11/2020 0.000000 -250,592.78 -250,592.78 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW NA9123459 20200408A000160 0.000 BNY SL REBATE FEBRUARY 2020 3/13/2020 3/13/2020 0.000000 -10,768.83 -10,768.83 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW NA9123459 20200511A000250 0.000 BNY SL REBATE MARCH 2020 4/14/2020 4/14/2020 0.000000 -5,549.60 -5,549.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CD NA9123459 20200608A000130 0.000 BNY SL REBATE APRIL 2020 5/14/2020 5/14/2020 0.000000 564.59 564.59 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW NA9123459 20200408A000150 0.000 BNY SL BANK FEE FEBRUARY 2020 3/13/2020 3/13/2020 0.000000 -1,068.79 -1,068.79 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW NA9123459 20200511A000240 0.000 BNY SL BANK FEE MARCH 2020 4/14/2020 4/14/2020 0.000000 -943.27 -943.27 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW NA9123459 20200608A000120 0.000 BNY SL BANK FEE APRIL 2020 5/14/2020 5/14/2020 0.000000 -809.04 -809.04 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CDC NA9123459 20200313S000250 GL.. 0.000 3/13/2020 3/13/2020 0.000000 -6,063.50 -6,063.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CD NA9123459 20200408A000140 0.000 BNY SL GROSS EARN FEBRUARY 2020 3/13/2020 3/13/2020 0.000000 17,901.12 17,901.12 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CD NA9123459 20200414S000070 GL.. 0.000 CREDIT - SEC LENDING EARNINGS FOR
M.. 4/14/2020 4/14/2020 0.000000 5,354.71 5,354.71 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CDC NA9123459 20200414S000070 GL.. 0.000 4/14/2020 4/14/2020 0.000000 -5,354.71 -5,354.71 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CD NA9123459 20200511A000230 0.000 BNY SL GROSS EARN MARCH 2020 4/14/2020 4/14/2020 0.000000 11,847.58 11,847.58 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CD NA9123459 20200514S000200 GL.. 0.000 CREDIT - SEC LENDING EARNINGS FOR
A.. 5/14/2020 5/14/2020 0.000000 4,592.94 4,592.94 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CDC NA9123459 20200514S000200 GL.. 0.000 5/14/2020 5/14/2020 0.000000 -4,592.94 -4,592.94 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CD NA9123459 20200608A000110 0.000 BNY SL GROSS EARN APRIL 2020 5/14/2020 5/14/2020 0.000000 4,837.39 4,837.39 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CD NA9123459 20200612S000280 GL.. 0.000 CREDIT - SEC LENDING EARNINGS FOR
M.. 6/12/2020 6/12/2020 0.000000 4,428.03 4,428.03 0.00

SALES -
6,219,910.500

-
238,471,361... 243,764,498.. 5,293,137.08
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U.S. DOLLAR -
6,219,910.500

-
238,471,361... 243,764,498.. 5,293,137.08

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 996085619 20200406S000060 -334,506.430 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/6/2020 4/6/2020 4/6/2020 1.000000 -334,506.43 334,506.43 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 996085619 20200413S000080 -28,665.940 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/13/2020 4/13/2020 4/13/2020 1.000000 -28,665.94 28,665.94 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 996085619 20200420S000050 -219,086.620 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/20/2020 4/20/2020 4/20/2020 1.000000 -219,086.62 219,086.62 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 996085619 20200427S000060 -62,593.490 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/27/2020 4/27/2020 4/27/2020 1.000000 -62,593.49 62,593.49 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 996085619 20200428S000030 -57,786.450 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/28/2020 4/28/2020 4/28/2020 1.000000 -57,786.45 57,786.45 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 996085619 20200504S000050 -153,332.330 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/4/2020 5/4/2020 5/4/2020 1.000000 -153,332.33 153,332.33 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 996085619 20200511S000180 -27,742.540 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/11/2020 5/11/2020 5/11/2020 1.000000 -27,742.54 27,742.54 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 996085619 20200518S000080 -740,505.260 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/18/2020 5/18/2020 5/18/2020 1.000000 -740,505.26 740,505.26 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 996085619 20200527S000040 -47,924.370 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/27/2020 5/27/2020 5/27/2020 1.000000 -47,924.37 47,924.37 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 996085619 20200602S000090 -56,067.490 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/2/2020 6/2/2020 6/2/2020 1.000000 -56,067.49 56,067.49 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 996085619 20200608S000050 -146,565.270 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/8/2020 6/8/2020 6/8/2020 1.000000 -146,565.27 146,565.27 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 996085619 20200615S000280 -99,482.870 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/15/2020 6/15/2020 6/15/2020 1.000000 -99,482.87 99,482.87 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 996085619 20200622S000060 -141,417.910 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/22/2020 6/22/2020 6/22/2020 1.000000 -141,417.91 141,417.91 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 996085619 20200629S000250 -67,737.530 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/29/2020 6/29/2020 6/29/2020 1.000000 -67,737.53 67,737.53 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 001055102 20200430S002950 GT.. -9,340.000 AFLAC INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 39.190000 -390,565.17 365,956.46 -24,608.71

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 001055102 20200625S000740 GT.. -2,150.000 AFLAC INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 35.170000 -89,905.26 75,597.69 -14,307.57

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 00206R102 20200430S001900 GT.. -19,741.000 AT&T INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 31.430000 -701,517.72 620,297.85 -81,219.87

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 002824100 20200430S001670 GT.. -5,892.000 ABBOTT LABORATORIES KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 92.280000 -333,487.93 543,657.55 210,169.62

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 002824100 20200625S000390 GT.. -1,205.000 ABBOTT LABORATORIES KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 87.300000 -68,203.15 105,185.13 36,981.98

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 00507V109 20200430S002110 GT.. -9,349.000 ACTIVISION BLIZZARD INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 64.790000 -448,527.10 605,638.20 157,111.10

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 00724F101 20200430S002150 GT.. -1,048.000 ADOBE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 349.170000 -201,559.37 365,914.21 164,354.84

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 00751Y106 20200430S001190 GT.. -2,276.000 ADVANCE AUTO PARTS INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 124.910000 -336,406.49 284,271.80 -52,134.69

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 00751Y106 20200625S003050 GT.. -1,170.000 ADVANCE AUTO PARTS INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 143.000000 -172,933.04 167,297.52 -5,635.52

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 007903107 20200430S003220 GT.. -6,101.000 ADVANCED MICRO DEVICES INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 53.660000 -128,015.55 327,326.66 199,311.11

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 007903107 20200625S004210 GT.. -5,041.000 ADVANCED MICRO DEVICES INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 52.390000 -105,773.87 264,054.34 158,280.47

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 00846U101 20200430S003150 GT.. -5,547.000 AGILENT TECHNOLOGIES INC
KENTUCKY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 78.720000 -360,660.23 436,608.58 75,948.35

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 00846U101 20200625S001750 GT.. -807.000 AGILENT TECHNOLOGIES INC
KENTUCKY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 86.560000 -52,470.31 69,846.32 17,376.01

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 009158106 20200430S002090 GT.. -1,952.000 AIR PRODUCTS AND CHEMICALS INC
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 230.670000 -334,883.34 450,243.24 115,359.90

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 00971T101 20200430S001830 GT.. -8,610.000 AKAMAI TECHNOLOGIES INC KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 97.870000 -642,513.80 842,577.49 200,063.69

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 00971T101 20200625S003540 GT.. -3,772.000 AKAMAI TECHNOLOGIES INC KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 100.970000 -281,482.23 380,822.13 99,339.90

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 012653101 20200430S003930 GT.. -3,059.000 ALBEMARLE CORP KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 64.670000 -241,221.16 197,798.21 -43,422.95

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 012653101 20200625S004530 GT.. -2,019.000 ALBEMARLE CORP KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 73.320000 -159,210.70 148,014.66 -11,196.04

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 015271109 20200430S000650 GT.. -3,006.000 ALEXANDRIA REAL ESTATE EQUITIE
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 156.370000 -401,457.69 470,015.28 68,557.59

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 015271109 20200625S003150 GT.. -895.000 ALEXANDRIA REAL ESTATE EQUITIE
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 163.480000 -119,529.15 146,304.65 26,775.50

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 015351109 20200430S001020 GT.. -1,012.000 ALEXION PHARMACEUTICALS INC
KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 108.450000 -114,070.83 109,741.38 -4,329.45
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 017175100 20200430S002870 GT.. -654.000 ALLEGHANY CORP KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 567.750000 -385,803.56 371,295.38 -14,508.18

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 017175100 20200625S001800 GT.. -111.000 ALLEGHANY CORP KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 467.080000 -65,480.42 51,843.90 -13,636.52

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 018802108 20200430S002710 GT.. -10,401.000 ALLIANT ENERGY CORP KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 49.410000 -437,829.35 513,824.04 75,994.69

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 018802108 20200625S002800 GT.. -2,044.000 ALLIANT ENERGY CORP KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 47.120000 -86,042.03 96,295.82 10,253.79

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 020002101 20200430S002840 GT.. -4,230.000 ALLSTATE CORP/THE KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 105.820000 -375,344.16 447,576.97 72,232.81

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 02005N100 20200430S000670 GT.. -12,523.000 ALLY FINANCIAL INC KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 18.020000 -298,902.01 225,565.55 -73,336.46

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 02005N100 20200625S001250 GT.. -21,552.000 ALLY FINANCIAL INC KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 18.310000 -514,408.38 394,446.75 -119,961.63

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 02079K305 20200430S000230 GT.. -306.000 ALPHABET INC-CL A KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 1,342.180000 -335,233.02 410,695.70 75,462.68

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 023608102 20200430S000820 GT.. -14,884.000 AMEREN CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 74.620000 -909,488.27 1,110,507.90 201,019.63

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 023608102 20200625S000890 GT.. -7,183.000 AMEREN CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 69.460000 -438,917.91 498,866.28 59,948.37

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 025537101 20200430S002200 GT.. -10,045.000 AMERICAN ELECTRIC POWER CO INC
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 83.130000 -808,989.63 834,947.05 25,957.42

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 025537101 20200625S003660 GT.. -803.000 AMERICAN ELECTRIC POWER CO INC
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 80.710000 -64,670.85 64,802.67 131.82

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 025816109 20200430S001310 GT.. -1,340.000 AMERICAN EXPRESS CO KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 96.120000 -112,884.74 128,787.90 15,903.16

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 025816109 20200625S002410 GT.. -2,307.000 AMERICAN EXPRESS CO KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 95.480000 -194,347.09 220,250.19 25,903.10

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 026874784 20200430S001950 GT.. -13,060.000 AMERICAN INTERNATIONAL GROUP I
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 27.230000 -656,670.09 355,517.99 -301,152.10

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 026874784 20200625S000800 GT.. -14,215.000 AMERICAN INTERNATIONAL GROUP I
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 30.300000 -714,744.66 430,598.37 -284,146.29

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 030420103 20200430S002790 GT.. -4,687.000 AMERICAN WATER WORKS CO INC
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 125.720000 -425,538.78 589,201.46 163,662.68

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 031100100 20200430S001470 GT.. -3,350.000 AMETEK INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 84.500000 -209,412.91 283,043.61 73,630.70

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 031100100 20200625S001400 GT.. -596.000 AMETEK INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 85.840000 -37,256.74 51,155.03 13,898.29

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 032095101 20200430S003580 GT.. -3,181.000 AMPHENOL CORP KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 92.160000 -224,684.15 293,130.62 68,446.47

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 032095101 20200625S000340 GT.. -2,220.000 AMPHENOL CORP KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 94.610000 -156,805.66 210,012.90 53,207.24

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 032654105 20200430S002970 GT.. -4,594.000 ANALOG DEVICES INC KENTUCKY RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 113.340000 -511,086.62 520,637.99 9,551.37

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 032654105 20200625S001640 GT.. -1,933.000 ANALOG DEVICES INC KENTUCKY RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 119.470000 -215,047.99 230,915.90 15,867.91

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 035710409 20200430S000300 GT.. -67,337.000 ANNALY CAPITAL MANAGEMENT INC
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 6.380000 -697,837.79 429,095.53 -268,742.26

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 035710409 20200625S003910 GT.. -34,439.000 ANNALY CAPITAL MANAGEMENT INC
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 6.610000 -356,903.86 227,378.46 -129,525.40

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 03662Q105 20200430S002070 GT.. -2,882.000 ANSYS INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 265.840000 -412,020.17 766,112.32 354,092.15

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 03662Q105 20200625S002580 GT.. -2,243.000 ANSYS INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 285.250000 -320,666.63 639,784.79 319,118.16

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 036752103 20200430S000920 GT.. -1,529.000 ANTHEM INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 280.610000 -317,713.13 429,031.73 111,318.60

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 036752103 20200625S003110 GT.. -1,728.000 ANTHEM INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 257.310000 -359,063.62 444,608.89 85,545.27

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 037411105 20200430S004000 GT.. -15,796.000 APACHE CORP UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 13.050000 -577,456.12 206,014.77 -371,441.35

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 037411105 20200625S004340 GT.. -27,186.000 APACHE CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 13.070000 -993,841.61 355,109.26 -638,732.35

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 037833100 20200430S000540 GT.. -1,308.000 APPLE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 287.730000 -266,526.55 376,332.71 109,806.16

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 038222105 20200430S003540 GT.. -9,044.000 APPLIED MATERIALS INC KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 54.340000 -455,325.71 491,372.26 36,046.55

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 038222105 20200625S000410 GT.. -6,674.000 APPLIED MATERIALS INC KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.970000 -336,006.62 400,180.87 64,174.25

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 039483102 20200430S001340 GT.. -10,123.000 ARCHER-DANIELS-MIDLAND CO KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 38.410000 -441,223.01 388,739.91 -52,483.10

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 039483102 20200625S002910 GT.. -3,888.000 ARCHER-DANIELS-MIDLAND CO KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 39.320000 -169,463.11 152,843.62 -16,619.49

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 03966V107 20200430S003000 GT.. -10,813.000 ARCONIC CORP KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 8.810000 -157,250.25 95,179.32 -62,070.93
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 049560105 20200430S002410 GT.. -6,181.000 ATMOS ENERGY CORP KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 104.860000 -644,744.06 648,078.97 3,334.91

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 049560105 20200625S004560 GT.. -390.000 ATMOS ENERGY CORP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 98.960000 -40,681.15 38,590.61 -2,090.54

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 053332102 20200430S002290 GT.. -467.000 AUTOZONE INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 1,054.150000 -426,007.46 492,273.67 66,266.21

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 053484101 20200430S000700 GT.. -1,753.000 AVALONBAY COMMUNITIES INC KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 165.810000 -320,433.70 290,645.35 -29,788.35

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 053484101 20200625S003870 GT.. -659.000 AVALONBAY COMMUNITIES INC KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 151.570000 -120,459.67 99,877.48 -20,582.19

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 058498106 20200430S001030 GT.. -5,358.000 BALL CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 66.810000 -273,044.52 357,919.87 84,875.35

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 058498106 20200625S000910 GT.. -6,025.000 BALL CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 68.980000 -307,034.94 415,550.12 108,515.18

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 060505104 20200430S000940 GT.. -22,430.000 BANK OF AMERICA CORP KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 24.780000 -561,407.06 555,634.88 -5,772.18

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 064058100 20200430S002830 GT.. -3,334.000 BANK OF NEW YORK MELLON CORP/T
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 38.020000 -159,154.88 126,730.86 -32,424.02

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 071813109 20200430S000950 GT.. -6,208.000 BAXTER INTERNATIONAL INC KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 91.490000 -388,446.09 567,910.80 179,464.71

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 071813109 20200625S002310 GT.. -2,721.000 BAXTER INTERNATIONAL INC KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 82.470000 -170,258.02 224,375.50 54,117.48

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 084670702 20200430S001570 GT.. -1,555.000 BERKSHIRE HATHAWAY INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 189.610000 -279,084.42 294,825.37 15,740.95

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 086516101 20200430S002330 GT.. -6,783.000 BEST BUY CO INC KENTUCKY RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 80.050000 -309,280.88 542,916.28 233,635.40

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 086516101 20200625S003880 GT.. -3,133.000 BEST BUY CO INC KENTUCKY RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 83.820000 -142,853.75 262,578.75 119,725.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 099724106 20200430S003790 GT.. -6,265.000 BORGWARNER INC KENTUCKY RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 29.670000 -241,162.88 185,831.45 -55,331.43

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 101137107 20200430S000930 GT.. -7,470.000 BOSTON SCIENTIFIC CORP KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 37.430000 -230,040.95 279,539.89 49,498.94

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 101137107 20200625S001120 GT.. -5,750.000 BOSTON SCIENTIFIC CORP KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.850000 -177,073.02 194,590.06 17,517.04

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 110122108 20200430S000310 GT.. -4,494.000 BRISTOL-MYERS SQUIBB CO KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 61.630000 -205,740.31 276,925.38 71,185.07

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 11133T103 20200430S003350 GT.. -4,179.000 BROADRIDGE FINANCIAL SOLUTIONS KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 115.520000 -417,959.04 482,716.07 64,757.03

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 11133T103 20200625S001880 GT.. -1,194.000 BROADRIDGE FINANCIAL SOLUTIONS KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 122.700000 -119,416.87 146,491.60 27,074.73

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 11135F101 20200430S001880 GT.. -2,625.000 BROADCOM INC KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 276.020000 -740,960.50 724,516.79 -16,443.71

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 11135F101 20200625S002880 GT.. -4,517.000 BROADCOM INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 306.970000 -1,275,016.61 1,386,518.96 111,502.35

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 115637209 20200430S001510 GT.. -10,215.000 BROWN-FORMAN CORP KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 63.260000 -532,130.79 646,110.00 113,979.21

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 115637209 20200625S004440 GT.. -6,841.000 BROWN-FORMAN CORP KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 63.810000 -356,368.74 436,463.25 80,094.51

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 122017106 20200430S002650 GT.. -725.000 BURLINGTON STORES INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 194.600000 -123,422.78 141,076.44 17,653.66

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 12504L109 20200430S000790 GT.. -5,389.000 CBRE GROUP INC KENTUCKY RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 44.920000 -243,852.58 242,028.11 -1,824.47

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 12504L109 20200625S003690 GT.. -137.000 CBRE GROUP INC KENTUCKY RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 42.750000 -6,199.26 5,855.59 -343.67

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 12514G108 20200430S003660 GT.. -3,755.000 CDW CORP/DE KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 111.290000 -319,431.60 417,856.55 98,424.95

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 12514G108 20200625S002500 GT.. -2,736.000 CDW CORP/DE KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 111.490000 -232,746.96 305,009.37 72,262.41

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 12541W209 20200430S003860 GT.. -2,453.000 CH ROBINSON WORLDWIDE INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 71.260000 -187,703.25 174,778.51 -12,924.74

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 12572Q105 20200430S003490 GT.. -2,988.000 CME GROUP INC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 181.470000 -396,714.51 542,197.96 145,483.45

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 125896100 20200430S002460 GT.. -17,000.000 CMS ENERGY CORP KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 57.260000 -832,237.23 973,270.98 141,033.75

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 125896100 20200625S002010 GT.. -1,976.000 CMS ENERGY CORP KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 57.400000 -96,735.34 113,405.07 16,669.73

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 127097103 20200430S002690 GT.. -13,466.000 CABOT OIL & GAS CORP KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 20.770000 -307,085.19 279,581.63 -27,503.56

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 127387108 20200430S002500 GT.. -9,764.000 CADENCE DESIGN SYSTEMS INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 82.000000 -474,818.60 800,557.07 325,738.47

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 127387108 20200625S000970 GT.. -7,786.000 CADENCE DESIGN SYSTEMS INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 91.990000 -378,629.42 716,159.91 337,530.49

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 14040H105 20200430S003550 GT.. -1,581.000 CAPITAL ONE FINANCIAL CORP
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 69.750000 -129,332.70 110,260.45 -19,072.25

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 143658300 20200430S003870 GT.. -7,600.000 CARNIVAL CORP KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 16.690000 -395,465.13 126,784.19 -268,680.94

Transaction Detail

KRS INTERNAL EQUITY - KR2F10110002 Period :  4/1/2020 to 6/30/2020

Page 33 of 278
Report Timestamp: Wed Aug 5 2020 04:00:00 PM

Special Called Investment Committee Meeting - Addendum - Standard Reports

198



.

Reporting

Account

Number

Source Account
Trans.

Code

Link

Ref

Mellon

Security ID

Transaction

No./Client Ref
Shares/Par Transaction Description

Broker

Name

Reported

Date

Trade

Date

Contract

Settle Date
Base Price Base Cost

Base Txn

Amount
Base Gain/Loss

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 14448C104 20200430S000880 GT.. -8,206.000 CARRIER GLOBAL CORP KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 17.640000 -153,393.88 144,689.09 -8,704.79

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 150870103 20200430S000280 GT.. -3,075.000 CELANESE CORP KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 86.340000 -302,836.93 265,466.57 -37,370.36

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 150870103 20200625S002810 GT.. -2,849.000 CELANESE CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 82.960000 -280,579.65 236,326.44 -44,253.21

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 15135B101 20200430S000460 GT.. -3,106.000 CENTENE CORP KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 66.170000 -192,603.77 205,496.17 12,892.40

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 15189T107 20200430S001280 GT.. -16,466.000 CENTERPOINT ENERGY INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 17.690000 -439,070.54 291,153.60 -147,916.94

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 15189T107 20200625S003450 GT.. -28,341.000 CENTERPOINT ENERGY INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 18.330000 -755,720.77 519,266.48 -236,454.29

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 156700106 20200430S003820 GT.. -9,681.000 CENTURYLINK INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 11.020000 -141,923.30 106,609.65 -35,313.65

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 156782104 20200430S002340 GT.. -2,210.000 CERNER CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 71.010000 -134,345.54 156,912.05 22,566.51

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 16119P108 20200430S000580 GT.. -1,030.000 CHARTER COMMUNICATIONS INC
KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 494.670000 -406,882.54 509,491.10 102,608.56

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 16119P108 20200625S004300 GT.. -776.000 CHARTER COMMUNICATIONS INC
KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 507.990000 -306,544.51 394,185.70 87,641.19

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 166764100 20200430S001290 GT.. -4,255.000 CHEVRON CORP KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 94.620000 -495,207.36 402,567.29 -92,640.07

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 166764100 20200625S002790 GT.. -1,535.000 CHEVRON CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 87.640000 -178,647.07 134,512.91 -44,134.16

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 169656105 20200430S002400 GT.. -750.000 CHIPOTLE MEXICAN GRILL INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 882.340000 -374,695.05 661,734.74 287,039.69

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 169656105 20200625S000490 GT.. -845.000 CHIPOTLE MEXICAN GRILL INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 1,047.950000 -422,156.43 885,491.84 463,335.41

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 171340102 20200430S000400 GT.. -5,794.000 CHURCH & DWIGHT CO INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 68.370000 -351,354.74 396,083.56 44,728.82

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 172062101 20200430S001980 GT.. -5,704.000 CINCINNATI FINANCIAL CORP KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 70.420000 -439,228.55 401,624.02 -37,604.53

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 17275R102 20200430S002670 GT.. -5,403.000 CISCO SYSTEMS INC KENTUCKY RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 43.340000 -214,924.54 234,120.32 19,195.78

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 172908105 20200430S002210 GT.. -2,027.000 CINTAS CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 230.950000 -326,618.31 468,110.10 141,491.79

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 172967424 20200430S000810 GT.. -3,598.000 CITIGROUP INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 50.260000 -240,301.79 180,804.49 -59,497.30

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 172967424 20200625S001500 GT.. -974.000 CITIGROUP INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 50.810000 -65,051.12 49,480.53 -15,570.59

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 174610105 20200430S003020 GT.. -7,545.000 CITIZENS FINANCIAL GROUP INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 23.330000 -248,534.89 175,964.36 -72,570.53

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 174610105 20200625S001360 GT.. -131.000 CITIZENS FINANCIAL GROUP INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 24.080000 -4,315.18 3,153.43 -1,161.75

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 177376100 20200430S002230 GT.. -2,563.000 CITRIX SYSTEMS INC KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 139.980000 -233,973.04 358,741.59 124,768.55

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 189054109 20200430S001840 GT.. -2,426.000 CLOROX CO/THE KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 183.930000 -344,557.66 446,186.11 101,628.45

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 191216100 20200430S003600 GT.. -7,967.000 COCA-COLA CO/THE KENTUCKY RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 47.120000 -374,481.01 375,336.99 855.98

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 191216100 20200625S003990 GT.. -5,195.000 COCA-COLA CO/THE KENTUCKY RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 44.650000 -244,185.87 231,912.66 -12,273.21

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 192446102 20200430S000690 GT.. -8,087.000 COGNIZANT TECHNOLOGY SOLUTIONS
K.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 59.230000 -596,374.26 478,921.77 -117,452.49

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 194162103 20200430S000550 GT.. -5,017.000 COLGATE-PALMOLIVE CO KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 70.160000 -341,409.01 351,947.31 10,538.30

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 194162103 20200625S004030 GT.. -203.000 COLGATE-PALMOLIVE CO KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 72.030000 -13,814.24 14,620.24 806.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 20030N101 20200430S002020 GT.. -15,037.000 COMCAST CORP KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 39.000000 -559,996.45 586,317.25 26,320.80

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 20030N101 20200625S002530 GT.. -11,108.000 COMCAST CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 38.560000 -413,675.63 428,231.70 14,556.07

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 200340107 20200430S003120 GT.. -2,829.000 COMERICA INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 37.480000 -175,183.03 106,007.35 -69,175.68

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 200340107 20200625S001770 GT.. -4,871.000 COMERICA INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 37.450000 -301,631.86 182,378.38 -119,253.48

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 205887102 20200430S002390 GT.. -16,337.000 CONAGRA BRANDS INC KENTUCKY RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 34.210000 -466,962.99 558,753.88 91,790.89

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 205887102 20200625S000610 GT.. -28,118.000 CONAGRA BRANDS INC KENTUCKY RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.790000 -803,701.13 949,875.33 146,174.20

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 20605P101 20200430S002990 GT.. -4,225.000 CONCHO RESOURCES INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 59.290000 -499,470.06 250,463.02 -249,007.04

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 20825C104 20200430S002080 GT.. -5,600.000 CONOCOPHILLIPS KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 42.210000 -344,666.64 236,328.77 -108,337.87
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 209115104 20200430S000850 GT.. -11,636.000 CONSOLIDATED EDISON INC KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 81.280000 -953,006.02 945,665.90 -7,340.12

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 209115104 20200625S000350 GT.. -5,793.000 CONSOLIDATED EDISON INC KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 71.530000 -474,455.48 414,320.68 -60,134.80

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 21036P108 20200430S001770 GT.. -1,700.000 CONSTELLATION BRANDS INC KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 169.420000 -303,755.65 287,994.88 -15,760.77

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 21036P108 20200625S003200 GT.. -2,925.000 CONSTELLATION BRANDS INC KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 171.660000 -522,638.41 502,072.46 -20,565.95

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 216648402 20200430S003610 GT.. -1,898.000 COOPER COS INC/THE KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 291.820000 -428,161.30 553,847.87 125,686.57

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 216648402 20200625S002240 GT.. -1,050.000 COOPER COS INC/THE KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 281.390000 -236,864.79 295,445.09 58,580.30

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 217204106 20200430S001560 GT.. -2,430.000 COPART INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 83.010000 -135,591.39 201,691.61 66,100.22

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 217204106 20200625S000720 GT.. -285.000 COPART INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 81.310000 -15,902.69 23,170.69 7,268.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 219350105 20200430S000610 GT.. -11,777.000 CORNING INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 22.480000 -331,318.43 264,652.77 -66,665.66

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 22052L104 20200430S002590 GT.. -16,290.000 CORTEVA INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 27.050000 -458,038.78 440,512.58 -17,526.20

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 22052L104 20200625S002640 GT.. -2,311.000 CORTEVA INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 26.070000 -64,980.21 60,229.10 -4,751.11

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 22160K105 20200430S003230 GT.. -2,048.000 COSTCO WHOLESALE CORP KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 307.090000 -462,771.20 628,891.06 166,119.86

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 22160N109 20200430S002900 GT.. -1,665.000 COSTAR GROUP INC KENTUCKY RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 650.870000 -836,159.54 1,083,662.11 247,502.57

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 22160N109 20200625S000980 GT.. -664.000 COSTAR GROUP INC KENTUCKY RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 691.420000 -333,459.42 459,087.75 125,628.33

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 231021106 20200430S001720 GT.. -2,829.000 CUMMINS INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 165.200000 -439,765.78 467,319.25 27,553.47

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 23331A109 20200430S002060 GT.. -18,428.000 DR HORTON INC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 48.550000 -777,757.32 894,521.41 116,764.09

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 23331A109 20200625S001440 GT.. -10,587.000 DR HORTON INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 54.090000 -446,826.40 572,558.77 125,732.37

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 233331107 20200430S003650 GT.. -5,887.000 DTE ENERGY CO KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 107.290000 -630,722.02 631,558.12 836.10

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 233331107 20200625S002690 GT.. -6,984.000 DTE ENERGY CO KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 105.270000 -748,252.53 735,137.05 -13,115.48

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 23355L106 20200430S001870 GT.. -8,630.000 DXC TECHNOLOGY CO KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 18.820000 -499,769.45 162,348.28 -337,421.17

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 23355L106 20200625S000760 GT.. -14,852.000 DXC TECHNOLOGY CO KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 15.040000 -860,089.91 223,257.75 -636,832.16

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 235851102 20200430S003480 GT.. -3,367.000 DANAHER CORP KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 164.970000 -316,610.40 555,416.46 238,806.06

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 235851102 20200625S002220 GT.. -2,296.000 DANAHER CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 171.460000 -215,900.65 393,646.23 177,745.58

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 237194105 20200430S001500 GT.. -4,029.000 DARDEN RESTAURANTS INC KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 78.210000 -324,905.15 315,070.90 -9,834.25

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 237194105 20200625S001970 GT.. -4,421.000 DARDEN RESTAURANTS INC KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 70.810000 -356,516.66 313,010.93 -43,505.73

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 247361702 20200430S002370 GT.. -7,347.000 DELTA AIR LINES INC KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 27.320000 -342,482.34 200,660.50 -141,821.84

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 247361702 20200625S003400 GT.. -12,646.000 DELTA AIR LINES INC KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 27.340000 -589,496.63 345,639.14 -243,857.49

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 24906P109 20200430S002880 GT.. -9,894.000 DENTSPLY SIRONA INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 44.200000 -492,207.63 437,230.92 -54,976.71

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 24906P109 20200625S004480 GT.. -3,870.000 DENTSPLY SIRONA INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 42.860000 -192,525.12 165,835.50 -26,689.62

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 25179M103 20200430S002360 GT.. -9,051.000 DEVON ENERGY CORP KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 12.630000 -245,987.63 114,243.72 -131,743.91

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 25179M103 20200625S003530 GT.. -15,578.000 DEVON ENERGY CORP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 11.250000 -423,378.12 175,131.78 -248,246.34

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 254687106 20200430S002520 GT.. -5,839.000 WALT DISNEY CO/THE KENTUCKY RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 112.250000 -614,350.21 655,369.47 41,019.26

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 254687106 20200625S002700 GT.. -10,049.000 WALT DISNEY CO/THE KENTUCKY RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 112.070000 -1,057,305.23 1,126,091.17 68,785.94

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 256677105 20200430S002350 GT.. -2,378.000 DOLLAR GENERAL CORP KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 174.800000 -271,232.17 415,647.37 144,415.20

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 256746108 20200430S000710 GT.. -2,858.000 DOLLAR TREE INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 80.860000 -256,893.59 231,071.33 -25,822.26

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 25746U109 20200430S000760 GT.. -19,211.000 DOMINION ENERGY INC KENTUCKY RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 78.670000 -1,469,077.55 1,511,151.88 42,074.33

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 25746U109 20200625S000700 GT.. -11,692.000 DOMINION ENERGY INC KENTUCKY RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 82.580000 -894,094.78 965,416.33 71,321.55

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 25754A201 20200430S002620 GT.. -421.000 DOMINO'S PIZZA INC KENTUCKY RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 362.010000 -118,385.30 152,399.68 34,014.38
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 260003108 20200430S000210 GT.. -4,839.000 DOVER CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 96.310000 -365,764.06 465,997.50 100,233.44

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 260003108 20200625S001540 GT.. -4,174.000 DOVER CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 91.890000 -315,498.91 383,509.07 68,010.16

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 260557103 20200430S001640 GT.. -4,736.000 DOW INC KENTUCKY RETIREMENT SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 37.470000 -255,646.89 177,418.47 -78,228.42

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 260557103 20200625S002960 GT.. -3,263.000 DOW INC KENTUCKY RETIREMENT SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 38.450000 -176,135.09 125,435.10 -50,699.99

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 264411505 20200430S001890 GT.. -15,133.000 DUKE REALTY CORP KENTUCKY RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 35.500000 -422,231.61 537,096.12 114,864.51

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 264411505 20200625S001040 GT.. -9,218.000 DUKE REALTY CORP KENTUCKY RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 34.580000 -257,194.94 318,682.25 61,487.31

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 26441C204 20200430S003700 GT.. -19,664.000 DUKE ENERGY CORP KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 86.630000 -1,712,793.44 1,703,307.19 -9,486.25

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 26441C204 20200625S004280 GT.. -10,428.000 DUKE ENERGY CORP KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 80.470000 -908,310.11 839,044.40 -69,265.71

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 26614N102 20200430S003420 GT.. -3,570.000 DUPONT DE NEMOURS INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 48.170000 -263,475.97 171,936.31 -91,539.66

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 26875P101 20200430S002010 GT.. -3,216.000 EOG RESOURCES INC KENTUCKY RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 47.720000 -302,435.22 153,440.00 -148,995.22

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 277432100 20200430S000490 GT.. -4,532.000 EASTMAN CHEMICAL CO KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 63.470000 -373,238.14 287,605.69 -85,632.45

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 277432100 20200625S001480 GT.. -2,208.000 EASTMAN CHEMICAL CO KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 66.850000 -181,842.41 147,584.97 -34,257.44

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 278642103 20200430S000620 GT.. -14,866.000 EBAY INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 39.030000 -575,321.06 580,095.65 4,774.59

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 278642103 20200625S001370 GT.. -13,698.000 EBAY INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 48.770000 -530,118.93 667,933.95 137,815.02

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 278865100 20200430S002320 GT.. -1,959.000 ECOLAB INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 197.580000 -289,810.45 387,035.97 97,225.52

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 278865100 20200625S003100 GT.. -803.000 ECOLAB INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 196.670000 -118,794.17 157,916.49 39,122.32

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 281020107 20200430S002140 GT.. -13,037.000 EDISON INTERNATIONAL KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 60.370000 -908,534.40 786,928.51 -121,605.89

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 281020107 20200625S001590 GT.. -5,794.000 EDISON INTERNATIONAL KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 54.370000 -403,777.58 314,969.35 -88,808.23

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 28176E108 20200430S000340 GT.. -1,319.000 EDWARDS LIFESCIENCES CORP
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 218.970000 -188,791.24 288,805.15 100,013.91

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 28176E108 20200625S003190 GT.. -3,317.000 EDWARDS LIFESCIENCES CORP
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 67.490000 -158,256.40 223,834.50 65,578.10

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 28414H103 20200430S003450 GT.. -7,999.000 ELANCO ANIMAL HEALTH INC KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 24.930000 -265,723.98 199,350.67 -66,373.31

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 28414H103 20200625S000140 GT.. -99.000 ELANCO ANIMAL HEALTH INC KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 21.400000 -3,288.75 2,117.81 -1,170.94

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 285512109 20200430S002660 GT.. -6,037.000 ELECTRONIC ARTS INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 112.780000 -595,330.37 680,792.53 85,462.16

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 285512109 20200625S000290 GT.. -495.000 ELECTRONIC ARTS INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 130.870000 -48,813.74 64,775.50 15,961.76

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 291011104 20200430S003470 GT.. -3,821.000 EMERSON ELECTRIC CO KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 59.070000 -242,690.83 225,672.82 -17,018.01

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 29364G103 20200430S001730 GT.. -12,046.000 ENTERGY CORP KENTUCKY RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 98.380000 -1,071,794.21 1,184,968.93 113,174.72

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 29364G103 20200625S000210 GT.. -5,012.000 ENTERGY CORP KENTUCKY RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 93.510000 -445,943.27 468,624.17 22,680.90

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 29476L107 20200430S003530 GT.. -4,346.000 EQUITY RESIDENTIAL KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 65.820000 -296,980.39 286,014.79 -10,965.60

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 297178105 20200430S001080 GT.. -2,732.000 ESSEX PROPERTY TRUST INC
KENTUCKY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 249.220000 -674,271.64 680,833.50 6,561.86

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 297178105 20200625S003480 GT.. -139.000 ESSEX PROPERTY TRUST INC
KENTUCKY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 227.770000 -34,305.91 31,658.29 -2,647.62

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 30034W106 20200430S000740 GT.. -13,455.000 EVERGY INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 59.590000 -759,807.44 801,664.82 41,857.38

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 30034W106 20200625S003210 GT.. -11,528.000 EVERGY INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.040000 -650,989.23 680,511.61 29,522.38

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 30040W108 20200430S002750 GT.. -6,552.000 EVERSOURCE ENERGY KENTUCKY RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 83.370000 -418,479.44 546,179.02 127,699.58

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 30161N101 20200430S002860 GT.. -11,070.000 EXELON CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 38.320000 -452,202.57 424,109.99 -28,092.58

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 30161N101 20200625S002900 GT.. -2,573.000 EXELON CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 36.470000 -105,105.44 93,815.93 -11,289.51

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 30212P303 20200430S002820 GT.. -1,439.000 EXPEDIA GROUP INC KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 74.830000 -172,072.53 107,667.20 -64,405.33

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 302130109 20200430S001330 GT.. -3,168.000 EXPEDITORS INTERNATIONAL OF WA KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 72.490000 -181,923.71 229,619.48 47,695.77

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 302130109 20200625S002390 GT.. -61.000 EXPEDITORS INTERNATIONAL OF WA KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 73.620000 -3,502.95 4,490.26 987.31
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 30231G102 20200430S002180 GT.. -5,183.000 EXXON MOBIL CORP KENTUCKY RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 47.460000 -422,753.29 245,940.87 -176,812.42

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 30303M102 20200430S000430 GT.. -2,356.000 FACEBOOK INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 194.190000 -475,854.75 457,483.85 -18,370.90

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 303075105 20200430S003760 GT.. -1,211.000 FACTSET RESEARCH SYSTEMS INC
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 283.470000 -338,782.10 343,265.50 4,483.40

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 303075105 20200625S004590 GT.. -252.000 FACTSET RESEARCH SYSTEMS INC
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 297.210000 -70,498.01 74,893.37 4,395.36

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 311900104 20200430S002220 GT.. -11,276.000 FASTENAL CO KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 36.740000 -333,817.79 414,186.51 80,368.72

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 311900104 20200625S001620 GT.. -6,628.000 FASTENAL CO KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 41.340000 -196,217.13 273,945.75 77,728.62

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 313747206 20200430S000470 GT.. -1,046.000 FEDERAL REALTY INVESTMENT TRUS
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 84.000000 -130,178.48 87,854.20 -42,324.28

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 313747206 20200625S004520 GT.. -1,801.000 FEDERAL REALTY INVESTMENT TRUS
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 82.470000 -224,140.96 148,511.67 -75,629.29

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 31428X106 20200430S002810 GT.. -974.000 FEDEX CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 129.480000 -177,372.59 126,103.42 -51,269.17

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 315616102 20200430S003110 GT.. -3,678.000 F5 NETWORKS INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 142.690000 -547,043.82 524,774.63 -22,269.19

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 315616102 20200625S000780 GT.. -2,117.000 F5 NETWORKS INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 135.010000 -314,869.97 285,793.97 -29,076.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 31620M106 20200430S002030 GT.. -2,885.000 FIDELITY NATIONAL INFORMATION KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 134.290000 -256,697.35 387,396.44 130,699.09

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 31620M106 20200625S000180 GT.. -4,965.000 FIDELITY NATIONAL INFORMATION KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 132.300000 -441,768.58 656,817.74 215,049.16

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 31620R303 20200430S002540 GT.. -10,585.000 FIDELITY NATIONAL FINANCIAL IN
KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 28.600000 -365,897.04 302,644.91 -63,252.13

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 31620R303 20200625S001090 GT.. -10,499.000 FIDELITY NATIONAL FINANCIAL IN
KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 30.370000 -362,924.23 318,768.84 -44,155.39

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 316773100 20200430S001480 GT.. -20,552.000 FIFTH THIRD BANCORP KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 19.690000 -521,128.96 404,505.79 -116,623.17

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 316773100 20200625S002380 GT.. -13,729.000 FIFTH THIRD BANCORP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 19.890000 -348,120.84 272,960.80 -75,160.04

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 337738108 20200430S003010 GT.. -5,574.000 FISERV INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 104.730000 -453,087.93 583,710.30 130,622.37

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 337738108 20200625S002300 GT.. -9,595.000 FISERV INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 96.610000 -779,938.78 926,880.50 146,941.72

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 337932107 20200430S000320 GT.. -24,174.000 FIRSTENERGY CORP KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 42.350000 -889,493.67 1,023,564.96 134,071.29

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 337932107 20200625S002850 GT.. -23,649.000 FIRSTENERGY CORP KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 37.780000 -870,176.05 893,262.10 23,086.05

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 345370860 20200430S003340 GT.. -35,957.000 FORD MOTOR CO KENTUCKY RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 5.260000 -354,317.31 188,859.96 -165,457.35

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 34959E109 20200430S003380 GT.. -1,652.000 FORTINET INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 108.520000 -129,319.75 179,258.68 49,938.93

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 34959J108 20200430S002470 GT.. -2,486.000 FORTIVE CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 65.550000 -178,546.46 162,935.04 -15,611.42

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 34959J108 20200625S001290 GT.. -4,277.000 FORTIVE CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 66.010000 -307,177.48 282,286.45 -24,891.03

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 34964C106 20200430S000590 GT.. -3,869.000 FORTUNE BRANDS HOME & SECURITY
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 51.530000 -216,220.61 199,336.14 -16,884.47

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 34964C106 20200625S003550 GT.. -611.000 FORTUNE BRANDS HOME & SECURITY
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.300000 -34,145.98 36,226.91 2,080.93

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 35137L105 20200430S003680 GT.. -8,222.000 FOX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 28.370000 -279,825.12 233,191.31 -46,633.81

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 354613101 20200430S001400 GT.. -6,698.000 FRANKLIN RESOURCES INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 18.490000 -215,637.90 123,793.04 -91,844.86

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 354613101 20200625S004430 GT.. -11,527.000 FRANKLIN RESOURCES INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 20.820000 -371,104.52 239,900.38 -131,204.14

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 35671D857 20200430S003560 GT.. -21,520.000 FREEPORT-MCMORAN INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 9.260000 -279,574.39 199,109.39 -80,465.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 35671D857 20200625S003590 GT.. -13,127.000 FREEPORT-MCMORAN INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 10.570000 -170,537.78 138,650.87 -31,886.91

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 363576109 20200430S002760 GT.. -4,924.000 ARTHUR J GALLAGHER & CO KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 79.670000 -303,535.31 392,249.48 88,714.17

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 363576109 20200625S001920 GT.. -8,475.000 ARTHUR J GALLAGHER & CO KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 94.780000 -522,433.34 803,179.18 280,745.84

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 366651107 20200430S003940 GT.. -1,459.000 GARTNER INC UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 121.260000 -225,578.96 176,903.49 -48,675.47

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 366651107 20200625S004570 GT.. -758.000 GARTNER INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 115.660000 -117,195.92 87,662.65 -29,533.27

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 37045V100 20200430S001320 GT.. -9,382.000 GENERAL MOTORS CO KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 23.780000 -353,406.09 223,028.65 -130,377.44
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 37045V100 20200625S000190 GT.. -6,666.000 GENERAL MOTORS CO KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 25.280000 -251,098.38 168,462.75 -82,635.63

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 372460105 20200430S001100 GT.. -3,069.000 GENUINE PARTS CO KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 82.110000 -290,469.87 251,967.00 -38,502.87

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 372460105 20200625S004200 GT.. -239.000 GENUINE PARTS CO KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 84.670000 -22,620.49 20,233.89 -2,386.60

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 375558103 20200430S001220 GT.. -3,515.000 GILEAD SCIENCES INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 83.140000 -237,445.20 292,204.28 54,759.08

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 37959E102 20200430S000640 GT.. -3,839.000 GLOBE LIFE INC KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 85.390000 -306,447.28 327,776.17 21,328.89

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 380237107 20200430S003100 GT.. -3,460.000 GODADDY INC KENTUCKY RETIREMENT .. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 68.120000 -236,715.93 235,664.04 -1,051.89

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 38141G104 20200430S002490 GT.. -753.000 GOLDMAN SACHS GROUP INC/THE
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 190.030000 -145,612.16 143,083.77 -2,528.39

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 384802104 20200430S003330 GT.. -928.000 WW GRAINGER INC KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 280.640000 -233,953.80 260,421.20 26,467.40

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 416515104 20200430S000270 GT.. -15,558.000 HARTFORD FINANCIAL SERVICES GR KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 41.150000 -782,799.69 640,080.86 -142,718.83

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 416515104 20200625S001460 GT.. -8,027.000 HARTFORD FINANCIAL SERVICES GR KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 37.860000 -403,877.95 303,835.30 -100,042.65

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 418056107 20200430S001000 GT.. -3,431.000 HASBRO INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 72.910000 -291,987.94 250,122.95 -41,864.99

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 418056107 20200625S004090 GT.. -5,906.000 HASBRO INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 70.940000 -502,617.53 418,918.08 -83,699.45

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 42250P103 20200430S000900 GT.. -15,019.000 HEALTHPEAK PROPERTIES INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 27.310000 -454,923.97 410,047.18 -44,876.79

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 427866108 20200430S001070 GT.. -4,837.000 HERSHEY CO/THE KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 134.410000 -576,579.57 650,090.52 73,510.95

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 42809H107 20200430S001930 GT.. -10,201.000 HESS CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 49.010000 -578,398.07 499,863.45 -78,534.62

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 42809H107 20200625S003060 GT.. -50.000 HESS CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 48.960000 -2,835.01 2,447.56 -387.45

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 42824C109 20200430S003200 GT.. -20,859.000 HEWLETT PACKARD ENTERPRISE CO
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 10.310000 -305,624.73 214,895.09 -90,729.64

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 436106108 20200430S002610 GT.. -2,349.000 HOLLYFRONTIER CORP KENTUCKY RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 33.630000 -102,483.11 78,977.50 -23,505.61

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 436106108 20200625S003580 GT.. -4,042.000 HOLLYFRONTIER CORP KENTUCKY RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 29.580000 -176,345.99 119,529.39 -56,816.60

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 436440101 20200430S001590 GT.. -10,102.000 HOLOGIC INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 48.950000 -425,257.79 494,406.20 69,148.41

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 436440101 20200625S001510 GT.. -6,583.000 HOLOGIC INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 53.670000 -277,120.58 353,252.43 76,131.85

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 437076102 20200430S001450 GT.. -2,421.000 HOME DEPOT INC/THE KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 221.810000 -457,142.22 536,971.98 79,829.76

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 437076102 20200625S003650 GT.. -3,116.000 HOME DEPOT INC/THE KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 246.130000 -588,374.71 766,900.76 178,526.05

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 438516106 20200430S002440 GT.. -1,988.000 HONEYWELL INTERNATIONAL INC
KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 146.160000 -263,210.78 290,544.74 27,333.96

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 438516106 20200625S000440 GT.. -1,537.000 HONEYWELL INTERNATIONAL INC
KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 138.350000 -203,498.47 212,627.72 9,129.25

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 440452100 20200430S001520 GT.. -9,589.000 HORMEL FOODS CORP KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 47.600000 -374,911.44 456,354.39 81,442.95

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 44107P104 20200430S003780 GT.. -14,850.000 HOST HOTELS & RESORTS INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 12.570000 -269,792.76 186,548.99 -83,243.77

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 443201108 20200430S001350 GT.. -13,189.000 HOWMET AEROSPACE INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 13.890000 -259,212.61 183,092.24 -76,120.37

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 443201108 20200625S003760 GT.. -30,064.000 HOWMET AEROSPACE INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 14.620000 -590,868.76 439,300.48 -151,568.28

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 444859102 20200430S001110 GT.. -585.000 HUMANA INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 377.380000 -151,217.24 220,758.03 69,540.79

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 445658107 20200430S002310 GT.. -3,040.000 JB HUNT TRANSPORT SERVICES INC
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 105.690000 -311,941.26 321,267.69 9,326.43

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 446413106 20200430S003040 GT.. -1,273.000 HUNTINGTON INGALLS INDUSTRIES
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 195.550000 -263,551.99 248,920.09 -14,631.90

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 446413106 20200625S003930 GT.. -1,059.000 HUNTINGTON INGALLS INDUSTRIES
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 167.220000 -219,247.09 177,074.12 -42,172.97

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 44919P508 20200430S000750 GT.. -3,845.000 IAC/INTERACTIVECORP KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 226.760000 -692,767.16 871,844.09 179,076.93

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 44919P508 20200625S000830 GT.. -4,686.000 IAC/INTERACTIVECORP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 302.000000 -844,293.08 1,415,105.57 570,812.49

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 45167R104 20200430S001600 GT.. -2,045.000 IDEX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 157.880000 -342,322.40 322,842.12 -19,480.28

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 45168D104 20200430S003260 GT.. -1,935.000 IDEXX LABORATORIES INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 272.740000 -330,113.56 527,725.72 197,612.16
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 45168D104 20200625S000710 GT.. -1,785.000 IDEXX LABORATORIES INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 319.380000 -304,523.36 570,067.31 265,543.95

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 452308109 20200430S002300 GT.. -2,711.000 ILLINOIS TOOL WORKS INC KENTUCKY R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 167.510000 -404,030.12 454,089.24 50,059.12

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 452308109 20200625S000600 GT.. -1,447.000 ILLINOIS TOOL WORKS INC KENTUCKY R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 169.030000 -215,651.64 244,570.15 28,918.51

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 458140100 20200430S000480 GT.. -5,834.000 INTEL CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 61.800000 -262,020.38 360,489.47 98,469.09

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 45866F104 20200430S001370 GT.. -7,263.000 INTERCONTINENTAL EXCHANGE INC
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 90.700000 -526,018.46 658,685.07 132,666.61

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 45866F104 20200625S000640 GT.. -6,383.000 INTERCONTINENTAL EXCHANGE INC
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 90.710000 -462,284.99 578,941.26 116,656.27

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 459200101 20200430S001910 GT.. -2,739.000 INTERNATIONAL BUSINESS MACHINE KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 128.690000 -382,587.39 352,453.58 -30,133.81

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 459200101 20200625S001470 GT.. -4,716.000 INTERNATIONAL BUSINESS MACHINE KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 116.420000 -658,737.53 548,989.21 -109,748.32

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 459506101 20200430S002240 GT.. -2,462.000 INTERNATIONAL FLAVORS & FRAGRA
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 133.300000 -335,571.07 328,158.87 -7,412.20

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 459506101 20200625S004400 GT.. -4,238.000 INTERNATIONAL FLAVORS & FRAGRA
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 122.070000 -577,640.22 517,289.43 -60,350.79

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 460146103 20200430S002780 GT.. -5,171.000 INTERNATIONAL PAPER CO KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 36.520000 -218,557.00 188,801.96 -29,755.04

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 461202103 20200430S000840 GT.. -1,279.000 INTUIT INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 273.430000 -227,229.30 349,699.65 122,470.35

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 461202103 20200625S001790 GT.. -1,270.000 INTUIT INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 286.130000 -225,630.34 363,367.53 137,737.19

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 46266C105 20200430S002770 GT.. -3,968.000 IQVIA HOLDINGS INC KENTUCKY RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 143.100000 -487,583.09 567,778.49 80,195.40

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 46266C105 20200625S003410 GT.. -5,386.000 IQVIA HOLDINGS INC KENTUCKY RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 136.470000 -661,825.24 734,970.77 73,145.53

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 46625H100 20200430S000770 GT.. -3,202.000 JPMORGAN CHASE & CO KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 97.860000 -297,389.75 313,316.77 15,927.02

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 469814107 20200430S001610 GT.. -6,741.000 JACOBS ENGINEERING GROUP INC
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 82.730000 -560,347.28 557,620.04 -2,727.24

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 469814107 20200625S001870 GT.. -3,913.000 JACOBS ENGINEERING GROUP INC
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 82.880000 -325,269.08 324,272.92 -996.16

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 478160104 20200430S003520 GT.. -1,173.000 JOHNSON & JOHNSON KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 150.240000 -158,412.76 176,218.82 17,806.06

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 48203R104 20200430S003840 GT.. -14,188.000 JUNIPER NETWORKS INC KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 23.070000 -352,069.94 327,203.51 -24,866.43

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 48203R104 20200625S004040 GT.. -3,059.000 JUNIPER NETWORKS INC KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 22.380000 -75,907.95 68,435.96 -7,471.99

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 482480100 20200430S001180 GT.. -4,356.000 KLA CORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 175.890000 -529,753.87 766,127.23 236,373.36

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 482480100 20200625S000100 GT.. -4,443.000 KLA CORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 188.620000 -540,334.35 837,986.81 297,652.46

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 48251W104 20200430S001240 GT.. -3,168.000 KKR & CO INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 26.490000 -91,377.60 83,894.70 -7,482.90

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 485170302 20200430S002480 GT.. -5,578.000 KANSAS CITY SOUTHERN KENTUCKY RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 136.000000 -627,787.88 758,549.39 130,761.51

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 485170302 20200625S003890 GT.. -4,074.000 KANSAS CITY SOUTHERN KENTUCKY RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 142.580000 -458,517.00 580,827.52 122,310.52

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 487836108 20200430S000450 GT.. -2,473.000 KELLOGG CO KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 64.900000 -162,073.50 160,475.60 -1,597.90

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 493267108 20200430S002850 GT.. -7,068.000 KEYCORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 12.250000 -119,826.01 86,528.07 -33,297.94

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 49338L103 20200430S002890 GT.. -3,930.000 KEYSIGHT TECHNOLOGIES INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 98.910000 -343,669.15 388,678.22 45,009.07

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 494368103 20200430S001850 GT.. -3,341.000 KIMBERLY-CLARK CORP KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 138.960000 -426,709.57 464,230.03 37,520.46

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 49456B101 20200430S002050 GT.. -26,191.000 KINDER MORGAN INC KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 15.710000 -502,521.84 411,255.08 -91,266.76

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 49456B101 20200625S003270 GT.. -7,424.000 KINDER MORGAN INC KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 14.810000 -142,442.91 109,891.33 -32,551.58

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 500255104 20200430S003310 GT.. -5,843.000 KOHL'S CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 20.050000 -334,203.76 117,105.74 -217,098.02

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 500255104 20200625S002950 GT.. -10,055.000 KOHL'S CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 20.640000 -575,118.73 207,455.20 -367,663.53

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 500754106 20200430S003280 GT.. -9,013.000 KRAFT HEINZ CO/THE KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 30.530000 -425,848.52 275,093.20 -150,755.32

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 501044101 20200430S000510 GT.. -11,770.000 KROGER CO/THE KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 31.520000 -333,781.83 370,893.92 37,112.09

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 501889208 20200430S003090 GT.. -9,853.000 LKQ CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 25.300000 -286,369.86 249,201.49 -37,168.37

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 501889208 20200625S001690 GT.. -109.000 LKQ CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 24.780000 -3,168.00 2,700.14 -467.86
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 502431109 20200430S001390 GT.. -3,753.000 L3HARRIS TECHNOLOGIES INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 195.300000 -526,574.74 732,916.55 206,341.81

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 502431109 20200625S002140 GT.. -4,599.000 L3HARRIS TECHNOLOGIES INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 168.240000 -645,275.04 773,684.17 128,409.13

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 50540R409 20200430S000780 GT.. -4,059.000 LABORATORY CORP OF AMERICA HOL
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 173.480000 -590,022.73 704,109.31 114,086.58

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 50540R409 20200625S001340 GT.. -5,790.000 LABORATORY CORP OF AMERICA HOL
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 157.090000 -841,643.67 909,487.56 67,843.89

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 512807108 20200430S001090 GT.. -1,501.000 LAM RESEARCH CORP KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 279.990000 -341,938.57 420,244.44 78,305.87

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 512807108 20200625S002630 GT.. -800.000 LAM RESEARCH CORP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 305.780000 -182,245.74 244,612.59 62,366.85

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 517834107 20200430S003270 GT.. -4,024.000 LAS VEGAS SANDS CORP KENTUCKY RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 48.890000 -277,821.58 196,698.83 -81,122.75

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 517834107 20200625S002440 GT.. -6,926.000 LAS VEGAS SANDS CORP KENTUCKY RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 44.940000 -478,178.98 311,195.61 -166,983.37

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 518439104 20200430S001700 GT.. -3,635.000 ESTEE LAUDER COS INC/THE KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 176.860000 -432,561.99 642,844.63 210,282.64

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 518439104 20200625S002510 GT.. -2,607.000 ESTEE LAUDER COS INC/THE KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 187.750000 -310,230.85 489,433.88 179,203.03

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 521865204 20200430S003180 GT.. -2,083.000 LEAR CORP KENTUCKY RETIREMENT SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 101.450000 -305,266.20 211,300.05 -93,966.15

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 526057104 20200430S002550 GT.. -13,822.000 LENNAR CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 53.240000 -692,141.05 735,763.34 43,622.29

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 526057104 20200625S002350 GT.. -11,169.000 LENNAR CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.040000 -559,291.23 659,319.41 100,028.18

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 532457108 20200430S000410 GT.. -1,464.000 ELI LILLY AND CO KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 155.160000 -147,909.14 227,138.23 79,229.09

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 534187109 20200430S003070 GT.. -3,896.000 LINCOLN NATIONAL CORP KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 36.600000 -222,612.45 142,561.22 -80,051.23

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 534187109 20200625S001420 GT.. -1,813.000 LINCOLN NATIONAL CORP KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 36.040000 -103,592.49 65,325.47 -38,267.02

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 540424108 20200430S001200 GT.. -7,159.000 LOEWS CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 36.700000 -314,936.63 262,675.80 -52,260.83

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 548661107 20200430S002510 GT.. -2,949.000 LOWE'S COS INC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 106.160000 -291,962.43 313,036.80 21,074.37

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 548661107 20200625S002420 GT.. -3,163.000 LOWE'S COS INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 131.980000 -313,149.27 417,419.79 104,270.52

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 550021109 20200430S000910 GT.. -2,402.000 LULULEMON ATHLETICA INC KENTUCKY .. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 232.430000 -342,161.96 558,266.50 216,104.54

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 550021109 20200625S002680 GT.. -3,243.000 LULULEMON ATHLETICA INC KENTUCKY .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 295.220000 -461,961.37 957,352.98 495,391.61

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 55261F104 20200430S001800 GT.. -1,930.000 M&T BANK CORP KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 118.560000 -277,071.32 228,801.26 -48,270.06

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 552953101 20200430S003460 GT.. -16,874.000 MGM RESORTS INTERNATIONAL
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 17.460000 -447,684.97 294,486.96 -153,198.01

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 552953101 20200625S001760 GT.. -8,435.000 MGM RESORTS INTERNATIONAL
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 16.930000 -223,789.42 142,738.13 -81,051.29

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 55354G100 20200430S001160 GT.. -2,235.000 MSCI INC KENTUCKY RETIREMENT SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 334.700000 -346,281.43 748,021.20 401,739.77

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 55354G100 20200625S001600 GT.. -1,961.000 MSCI INC KENTUCKY RETIREMENT SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 328.360000 -303,829.04 643,885.01 340,055.97

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 55616P104 20200430S003880 GT.. -12,776.000 MACY'S INC KENTUCKY RETIREMENT SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 6.070000 -382,628.76 77,452.78 -305,175.98

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 55616P104 20200625S004510 GT.. -21,988.000 MACY'S INC KENTUCKY RETIREMENT SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 6.780000 -658,519.18 148,910.43 -509,608.75

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 565849106 20200430S002680 GT.. -37,535.000 MARATHON OIL CORP KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 5.850000 -616,145.10 219,293.38 -396,851.72

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 565849106 20200625S004310 GT.. -64,603.000 MARATHON OIL CORP KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 5.790000 -1,060,472.13 373,558.58 -686,913.55

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 570535104 20200430S000560 GT.. -410.000 MARKEL CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 910.860000 -411,517.85 373,441.26 -38,076.59

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 570535104 20200625S004020 GT.. -39.000 MARKEL CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 895.150000 -39,144.38 34,909.78 -4,234.60

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 57060D108 20200430S000570 GT.. -704.000 MARKETAXESS HOLDINGS INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 456.710000 -249,666.07 321,511.45 71,845.38

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 571748102 20200430S002930 GT.. -3,505.000 MARSH & MCLENNAN COS INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 94.620000 -276,625.36 331,609.48 54,984.12

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 571748102 20200625S000900 GT.. -754.000 MARSH & MCLENNAN COS INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 103.930000 -59,508.00 78,355.82 18,847.82

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 574599106 20200430S001010 GT.. -6,260.000 MASCO CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 41.500000 -242,925.45 259,737.30 16,811.85

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 574599106 20200625S000880 GT.. -2,448.000 MASCO CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 47.730000 -94,997.04 116,822.09 21,825.05

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 57636Q104 20200430S001860 GT.. -1,253.000 MASTERCARD INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 283.690000 -217,706.33 355,446.31 137,739.98
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 57636Q104 20200625S002620 GT.. -1,252.000 MASTERCARD INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 294.010000 -217,532.58 368,082.99 150,550.41

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 57772K101 20200430S001940 GT.. -5,955.000 MAXIM INTEGRATED PRODUCTS INC
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 57.400000 -297,145.31 341,764.78 44,619.47

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 579780206 20200430S003410 GT.. -1,222.000 MCCORMICK & CO INC/MD KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 156.460000 -151,059.42 191,180.72 40,121.30

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 580135101 20200430S000980 GT.. -2,251.000 MCDONALD'S CORP KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 187.820000 -369,429.25 422,756.59 53,327.34

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 580135101 20200625S002470 GT.. -3,876.000 MCDONALD'S CORP KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 184.290000 -636,120.73 714,263.18 78,142.45

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 58933Y105 20200430S003250 GT.. -4,561.000 MERCK & CO INC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 80.770000 -316,675.65 368,349.61 51,673.96

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 59156R108 20200430S003390 GT.. -2,974.000 METLIFE INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 37.480000 -129,338.80 111,440.74 -17,898.06

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 592688105 20200430S002420 GT.. -525.000 METTLER-TOLEDO INTERNATIONAL I
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 738.620000 -363,429.50 387,762.99 24,333.49

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 594918104 20200430S000630 GT.. -2,393.000 MICROSOFT CORP KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 177.430000 -208,055.22 424,562.65 216,507.43

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 594918104 20200625S003340 GT.. -870.000 MICROSOFT CORP KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 197.840000 -75,640.63 172,110.46 96,469.83

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 595017104 20200430S003720 GT.. -5,657.000 MICROCHIP TECHNOLOGY INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 92.270000 -538,408.27 521,917.42 -16,490.85

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 595017104 20200625S004270 GT.. -9,735.000 MICROCHIP TECHNOLOGY INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 101.080000 -926,534.29 983,919.04 57,384.75

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 595112103 20200430S001760 GT.. -14,481.000 MICRON TECHNOLOGY INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 49.830000 -627,507.89 721,463.67 93,955.78

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 595112103 20200625S000110 GT.. -8,544.000 MICRON TECHNOLOGY INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 48.290000 -370,238.75 412,516.56 42,277.81

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 59522J103 20200430S002940 GT.. -3,724.000 MID-AMERICA APARTMENT COMMUNIT K.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 112.680000 -401,601.35 419,583.11 17,981.76

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 59522J103 20200625S001020 GT.. -854.000 MID-AMERICA APARTMENT COMMUNIT K.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 110.520000 -92,096.55 94,375.58 2,279.03

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 608190104 20200430S003690 GT.. -2,349.000 MOHAWK INDUSTRIES INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 93.020000 -397,327.01 218,481.53 -178,845.48

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 608190104 20200625S004290 GT.. -4,043.000 MOHAWK INDUSTRIES INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 99.290000 -683,862.54 401,390.27 -282,472.27

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 60871R209 20200430S000420 GT.. -4,085.000 MOLSON COORS BEVERAGE CO
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 46.170000 -329,061.37 188,569.64 -140,491.73

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 609207105 20200430S002570 GT.. -9,693.000 MONDELEZ INTERNATIONAL INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 51.050000 -443,626.03 494,744.01 51,117.98

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 617446448 20200430S001740 GT.. -3,892.000 MORGAN STANLEY KENTUCKY RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 40.790000 -162,199.43 158,721.98 -3,477.45

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 61945C103 20200430S003950 GT.. -6,609.000 MOSAIC CO/THE KENTUCKY RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 12.000000 -186,287.53 79,256.67 -107,030.86

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 61945C103 20200625S004540 GT.. -11,375.000 MOSAIC CO/THE KENTUCKY RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 11.970000 -320,626.52 136,070.43 -184,556.09

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 620076307 20200430S000800 GT.. -3,321.000 MOTOROLA SOLUTIONS INC KENTUCKY .. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 148.920000 -324,998.56 494,527.48 169,528.92

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 620076307 20200625S002970 GT.. -2,874.000 MOTOROLA SOLUTIONS INC KENTUCKY .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 139.300000 -281,254.41 400,317.79 119,063.38

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 62944T105 20200430S000330 GT.. -137.000 NVR INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 3,196.530000 -438,240.46 437,913.90 -326.56

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 62944T105 20200625S003680 GT.. -9.000 NVR INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 3,186.840000 -28,789.52 28,680.85 -108.67

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 631103108 20200430S000520 GT.. -2,916.000 NASDAQ INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 111.600000 -221,431.37 325,396.53 103,965.16

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 637071101 20200430S003960 GT.. -16,724.000 NATIONAL OILWELL VARCO INC UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 12.980000 -484,213.75 216,947.29 -267,266.46

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 637071101 20200625S004360 GT.. -28,784.000 NATIONAL OILWELL VARCO INC KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 11.190000 -833,389.66 321,869.96 -511,519.70

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 64110D104 20200430S001130 GT.. -2,793.000 NETAPP INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 44.880000 -114,700.63 125,326.11 10,625.48

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 651639106 20200430S001140 GT.. -18,830.000 NEWMONT CORP KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 62.350000 -760,982.10 1,173,883.32 412,901.22

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 651639106 20200625S001990 GT.. -5,845.000 NEWMONT CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 58.410000 -236,215.63 341,355.06 105,139.43

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 65339F101 20200430S003190 GT.. -3,516.000 NEXTERA ENERGY INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 235.130000 -592,214.90 826,672.43 234,457.53

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 65339F101 20200625S000480 GT.. -787.000 NEXTERA ENERGY INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 241.670000 -132,557.77 190,184.18 57,626.41

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 654106103 20200430S000350 GT.. -9,064.000 NIKE INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 88.070000 -714,156.96 798,180.85 84,023.89

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 654106103 20200625S002990 GT.. -10,134.000 NIKE INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 100.080000 -798,462.77 1,014,112.29 215,649.52

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 65473P105 20200430S001040 GT.. -22,599.000 NISOURCE INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 25.930000 -583,433.90 585,809.62 2,375.72
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 65473P105 20200625S002740 GT.. -1,665.000 NISOURCE INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 22.400000 -42,984.98 37,282.68 -5,702.30

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 655044105 20200430S003850 GT.. -23,363.000 NOBLE ENERGY INC KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 10.050000 -612,047.36 234,617.74 -377,429.62

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 655044105 20200625S004330 GT.. -40,211.000 NOBLE ENERGY INC KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 9.260000 -1,053,419.35 372,044.05 -681,375.30

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 655844108 20200430S000390 GT.. -2,555.000 NORFOLK SOUTHERN CORP KENTUCKY .. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 180.330000 -384,863.49 460,713.80 75,850.31

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 655844108 20200625S001230 GT.. -1,261.000 NORFOLK SOUTHERN CORP KENTUCKY .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 169.150000 -189,946.32 213,283.97 23,337.65

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 668771108 20200430S001270 GT.. -27,111.000 NORTONLIFELOCK INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 21.280000 -546,612.26 576,706.00 30,093.74

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 668771108 20200625S004230 GT.. -15,439.000 NORTONLIFELOCK INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 19.740000 -311,281.28 304,643.33 -6,637.95

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 670346105 20200430S000440 GT.. -4,965.000 NUCOR CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 42.500000 -273,601.30 210,970.59 -62,630.71

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 67103H107 20200430S000180 GT.. -677.000 O'REILLY AUTOMOTIVE INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 391.020000 -247,096.68 264,709.60 17,612.92

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 67103H107 20200625S003000 GT.. -332.000 O'REILLY AUTOMOTIVE INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 413.920000 -121,175.92 137,415.91 16,239.99

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 674599105 20200430S003810 GT.. -10,600.000 OCCIDENTAL PETROLEUM CORP KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 16.780000 -688,076.78 177,784.56 -510,292.22

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 674599105 20200625S004350 GT.. -18,244.000 OCCIDENTAL PETROLEUM CORP KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 18.000000 -1,184,271.01 328,247.91 -856,023.10

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 679295105 20200430S002280 GT.. -2,210.000 OKTA INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 149.560000 -269,676.19 330,503.71 60,827.52

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 679295105 20200625S000260 GT.. -931.000 OKTA INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 195.820000 -113,605.67 182,297.41 68,691.74

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 682680103 20200430S003970 GT.. -2,200.000 ONEOK INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 30.920000 -159,430.64 68,005.99 -91,424.65

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 682680103 20200625S003700 GT.. -3,787.000 ONEOK INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 32.300000 -274,438.10 122,288.99 -152,149.11

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 68902V107 20200430S002560 GT.. -4,103.000 OTIS WORLDWIDE CORP KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 51.150000 -240,696.88 209,833.04 -30,863.84

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 693475105 20200430S001440 GT.. -3,342.000 PNC FINANCIAL SERVICES GROUP I
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 110.990000 -393,880.22 370,895.31 -22,984.91

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 693475105 20200625S003840 GT.. -1,042.000 PNC FINANCIAL SERVICES GROUP I
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 103.380000 -122,807.65 107,711.75 -15,095.90

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 693506107 20200430S000730 GT.. -3,582.000 PPG INDUSTRIES INC KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 95.880000 -401,406.51 343,407.69 -57,998.82

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 693506107 20200625S004120 GT.. -2,563.000 PPG INDUSTRIES INC KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 101.880000 -287,215.21 261,093.44 -26,121.77

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 69351T106 20200430S002380 GT.. -21,667.000 PPL CORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 26.210000 -668,595.81 567,717.01 -100,878.80

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 69351T106 20200625S003970 GT.. -28,238.000 PPL CORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 25.520000 -871,362.37 720,406.04 -150,956.33

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 693656100 20200430S002170 GT.. -3,401.000 PVH CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 53.950000 -349,571.58 183,454.38 -166,117.20

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 693656100 20200625S004390 GT.. -5,855.000 PVH CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 47.600000 -601,805.83 278,647.93 -323,157.90

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 695156109 20200430S001540 GT.. -1,406.000 PACKAGING CORP OF AMERICA
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 100.200000 -149,781.07 140,867.53 -8,913.54

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 704326107 20200430S001550 GT.. -4,020.000 PAYCHEX INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 69.860000 -268,747.79 280,800.84 12,053.05

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 704326107 20200625S000330 GT.. -3,396.000 PAYCHEX INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 71.460000 -227,031.71 242,647.32 15,615.61

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 70432V102 20200430S000160 GT.. -1,282.000 PAYCOM SOFTWARE INC KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 270.000000 -293,043.96 346,122.73 53,078.77

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 70432V102 20200625S004580 GT.. -52.000 PAYCOM SOFTWARE INC KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 312.570000 -11,886.34 16,252.89 4,366.55

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 713448108 20200430S000370 GT.. -2,947.000 PEPSICO INC KENTUCKY RETIREMENT S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 133.360000 -354,469.47 392,981.13 38,511.66

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 713448108 20200625S004110 GT.. -651.000 PEPSICO INC KENTUCKY RETIREMENT S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 129.560000 -78,303.23 84,336.81 6,033.58

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 717081103 20200430S003320 GT.. -7,495.000 PFIZER INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 38.120000 -288,098.53 285,646.87 -2,451.66

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 718546104 20200430S003300 GT.. -9,243.000 PHILLIPS 66 KENTUCKY RETIREMENT SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 73.500000 -901,345.64 679,276.16 -222,069.48

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 718546104 20200625S000590 GT.. -11,852.000 PHILLIPS 66 KENTUCKY RETIREMENT SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 69.990000 -1,155,766.37 829,414.25 -326,352.12

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 723484101 20200430S000890 GT.. -6,801.000 PINNACLE WEST CAPITAL CORP
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 78.550000 -562,371.33 534,155.73 -28,215.60

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 723484101 20200625S001890 GT.. -764.000 PINNACLE WEST CAPITAL CORP
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 71.620000 -63,174.78 54,710.74 -8,464.04

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 74144T108 20200430S001790 GT.. -890.000 T ROWE PRICE GROUP INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 116.920000 -112,007.13 104,049.82 -7,957.31
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 74251V102 20200430S003890 GT.. -2,325.000 PRINCIPAL FINANCIAL GROUP INC UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 36.550000 -112,940.71 84,959.43 -27,981.28

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 742718109 20200430S003400 GT.. -3,192.000 PROCTER & GAMBLE CO/THE KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 117.080000 -283,539.56 373,687.16 90,147.60

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 74340W103 20200430S002600 GT.. -6,056.000 PROLOGIS INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 90.160000 -381,527.05 545,951.47 164,424.42

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 74340W103 20200625S001270 GT.. -4,695.000 PROLOGIS INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 89.800000 -295,784.26 421,566.47 125,782.21

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 744320102 20200430S003290 GT.. -1,439.000 PRUDENTIAL FINANCIAL INC KENTUCKY .. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 64.490000 -134,041.20 92,788.26 -41,252.94

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 744573106 20200430S001250 GT.. -11,258.000 PUBLIC SERVICE ENTERPRISE GROU KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 52.300000 -586,853.32 588,695.94 1,842.62

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 744573106 20200625S001180 GT.. -8,685.000 PUBLIC SERVICE ENTERPRISE GROU KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 48.160000 -452,728.82 418,195.21 -34,533.61

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 74460D109 20200430S000150 GT.. -2,902.000 PUBLIC STORAGE KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 186.720000 -669,867.39 541,827.69 -128,039.70

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 74736K101 20200430S000960 GT.. -6,958.000 QORVO INC KENTUCKY RETIREMENT SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 99.390000 -514,575.70 691,488.14 176,912.44

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 74736K101 20200625S002120 GT.. -2,649.000 QORVO INC KENTUCKY RETIREMENT SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 108.520000 -195,905.58 287,443.25 91,537.67

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 747525103 20200430S001230 GT.. -5,359.000 QUALCOMM INC KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 78.970000 -401,741.63 423,150.68 21,409.05

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 74834L100 20200430S000260 GT.. -4,484.000 QUEST DIAGNOSTICS INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 113.550000 -395,567.99 509,113.31 113,545.32

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 74834L100 20200625S003320 GT.. -5,549.000 QUEST DIAGNOSTICS INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 104.550000 -489,519.80 580,093.50 90,573.70

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 754730109 20200430S001170 GT.. -1,556.000 RAYMOND JAMES FINANCIAL INC KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 71.470000 -121,874.60 111,193.19 -10,681.41

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 75513E101 20200430S000720 GT.. -22,067.000 RAYTHEON TECHNOLOGIES CORP KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 67.900000 -1,684,917.50 1,498,150.68 -186,766.82

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 75513E101 20200626A004670 -8,801.000 RAYTHEON TECHNOLOGIES CORP UBS SECU.. 6/26/2020 6/26/2020 6/26/2020 61.720000 -671,981.33 543,119.70 -128,861.63

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 756109104 20200430S000990 GT.. -7,482.000 REALTY INCOME CORP KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 55.270000 -502,264.96 413,464.88 -88,800.08

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 758849103 20200430S001360 GT.. -7,908.000 REGENCY CENTERS CORP KENTUCKY R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 44.410000 -493,817.90 351,127.20 -142,690.70

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 7591EP100 20200430S001530 GT.. -36,762.000 REGIONS FINANCIAL CORP KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 11.260000 -482,638.23 413,655.25 -68,982.98

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 7591EP100 20200625S002370 GT.. -9,982.000 REGIONS FINANCIAL CORP KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 11.280000 -131,050.94 112,519.60 -18,531.34

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 760759100 20200430S003240 GT.. -7,271.000 REPUBLIC SERVICES INC KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 79.770000 -469,468.69 579,940.32 110,471.63

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 760759100 20200625S002590 GT.. -8,704.000 REPUBLIC SERVICES INC KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 79.380000 -561,993.60 690,842.97 128,849.37

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 761152107 20200430S000970 GT.. -2,716.000 RESMED INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 156.310000 -342,183.48 424,508.20 82,324.72

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 761152107 20200625S003010 GT.. -1,209.000 RESMED INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 181.860000 -152,319.52 219,854.81 67,535.29

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 773903109 20200430S001120 GT.. -807.000 ROCKWELL AUTOMATION INC
KENTUCKY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 197.000000 -117,827.87 158,969.43 41,141.56

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 776696106 20200430S003130 GT.. -1,424.000 ROPER TECHNOLOGIES INC KENTUCKY .. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 340.720000 -334,811.88 485,163.87 150,351.99

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 776696106 20200625S001160 GT.. -2,449.000 ROPER TECHNOLOGIES INC KENTUCKY .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 386.930000 -575,810.60 947,552.25 371,741.65

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 778296103 20200430S001990 GT.. -3,452.000 ROSS STORES INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 97.050000 -308,621.71 334,983.30 26,361.59

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 778296103 20200625S003260 GT.. -2,424.000 ROSS STORES INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 87.050000 -216,714.66 210,986.35 -5,728.31

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 78409V104 20200430S001970 GT.. -1,764.000 S&P GLOBAL INC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 294.420000 -316,425.04 519,332.17 202,907.13

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 78409V104 20200625S001210 GT.. -1,326.000 S&P GLOBAL INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 317.970000 -237,856.92 421,608.95 183,752.03

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 78440X101 20200430S003770 GT.. -3,612.000 SL GREEN REALTY CORP KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 54.530000 -357,087.96 196,930.91 -160,157.05

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 78440X101 20200625S004370 GT.. -6,216.000 SL GREEN REALTY CORP KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 49.820000 -614,523.46 309,627.65 -304,895.81

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 78467J100 20200430S001960 GT.. -2,022.000 SS&C TECHNOLOGIES HOLDINGS INC
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 56.060000 -112,706.84 113,335.64 628.80

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 78467J100 20200625S003820 GT.. -3,481.000 SS&C TECHNOLOGIES HOLDINGS INC
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 55.490000 -194,031.91 193,130.31 -901.60

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 79466L302 20200430S002960 GT.. -976.000 SALESFORCE.COM INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 160.430000 -134,429.01 156,568.89 22,139.88

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 806407102 20200430S002270 GT.. -3,208.000 HENRY SCHEIN INC KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 56.950000 -195,495.49 182,667.50 -12,827.99

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 816851109 20200430S003030 GT.. -5,067.000 SEMPRA ENERGY KENTUCKY RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 129.580000 -587,834.15 656,529.34 68,695.19

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 816851109 20200625S003640 GT.. -4,061.000 SEMPRA ENERGY KENTUCKY RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 120.040000 -471,125.82 487,441.20 16,315.38
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 81762P102 20200430S001620 GT.. -1,376.000 SERVICENOW INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 321.990000 -201,249.71 443,038.12 241,788.41

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 81762P102 20200625S002050 GT.. -1,191.000 SERVICENOW INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 392.930000 -174,192.15 467,960.35 293,768.20

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 82968B103 20200430S003800 GT.. -30,320.000 SIRIUS XM HOLDINGS INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 5.920000 -148,170.97 179,263.03 31,092.06

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 82968B103 20200625S003630 GT.. -5,484.000 SIRIUS XM HOLDINGS INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 5.780000 -26,799.79 31,655.68 4,855.89

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 83088M102 20200430S003210 GT.. -9,776.000 SKYWORKS SOLUTIONS INC KENTUCKY .. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 106.220000 -843,667.37 1,038,310.45 194,643.08

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 83088M102 20200625S001240 GT.. -9,261.000 SKYWORKS SOLUTIONS INC KENTUCKY .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 126.410000 -799,222.94 1,170,587.67 371,364.73

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 832696405 20200430S003730 GT.. -4,255.000 JM SMUCKER CO/THE KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 114.190000 -525,495.98 485,835.80 -39,660.18

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 833034101 20200430S001750 GT.. -2,818.000 SNAP-ON INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 135.520000 -446,130.44 381,865.78 -64,264.66

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 833034101 20200625S004610 GT.. -441.000 SNAP-ON INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 130.820000 -69,816.72 57,687.03 -12,129.69

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 842587107 20200430S002920 GT.. -24,943.000 SOUTHERN CO/THE KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 57.370000 -1,262,319.61 1,430,761.21 168,441.60

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 842587107 20200625S002060 GT.. -13,324.000 SOUTHERN CO/THE KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 52.380000 -674,303.27 697,795.76 23,492.49

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 844741108 20200430S000600 GT.. -4,535.000 SOUTHWEST AIRLINES CO KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 30.970000 -228,013.67 140,411.83 -87,601.84

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 844741108 20200625S000550 GT.. -7,805.000 SOUTHWEST AIRLINES CO KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 32.250000 -392,424.85 251,647.14 -140,777.71

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 848637104 20200430S001430 GT.. -2,711.000 SPLUNK INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 140.840000 -337,415.46 381,788.47 44,373.01

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 848637104 20200625S004550 GT.. -2,259.000 SPLUNK INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 190.610000 -281,158.81 430,561.53 149,402.72

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 854502101 20200430S001660 GT.. -2,173.000 STANLEY BLACK & DECKER INC KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 122.090000 -291,874.30 265,279.40 -26,594.90

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 854502101 20200625S004160 GT.. -3,742.000 STANLEY BLACK & DECKER INC KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 131.090000 -502,620.18 490,499.86 -12,120.32

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 857477103 20200430S003570 GT.. -3,536.000 STATE STREET CORP KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 64.460000 -251,860.90 227,899.00 -23,961.90

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 863667101 20200430S003170 GT.. -1,602.000 STRYKER CORP KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 192.680000 -232,452.96 308,654.51 76,201.55

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 863667101 20200625S003120 GT.. -12.000 STRYKER CORP KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 176.300000 -1,741.22 2,115.46 374.24

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 866674104 20200430S002640 GT.. -3,143.000 SUN COMMUNITIES INC KENTUCKY RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 132.320000 -407,216.46 415,848.99 8,632.53

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 871607107 20200430S000290 GT.. -4,909.000 SYNOPSYS INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 158.010000 -400,467.00 775,617.12 375,150.12

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 871607107 20200625S001710 GT.. -3,902.000 SYNOPSYS INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 189.200000 -318,317.83 738,212.81 419,894.98

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 87165B103 20200430S003510 GT.. -6,110.000 SYNCHRONY FINANCIAL KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 21.050000 -209,835.03 128,566.82 -81,268.21

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 871829107 20200430S002700 GT.. -9,067.000 SYSCO CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 58.600000 -573,693.00 531,246.45 -42,446.55

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 871829107 20200625S003310 GT.. -9,121.000 SYSCO CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 54.880000 -577,109.72 500,481.00 -76,628.72

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 872540109 20200430S002260 GT.. -17,439.000 TJX COS INC/THE KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 51.540000 -869,295.99 898,655.40 29,359.41

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 872540109 20200625S001680 GT.. -23,731.000 TJX COS INC/THE KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 51.530000 -1,182,938.43 1,222,653.42 39,714.99

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 872590104 20200430S000530 GT.. -9,132.000 T-MOBILE US INC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 89.310000 -537,862.07 815,492.40 277,630.33

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 872590104 20200625S004070 GT.. -5,860.000 T-MOBILE US INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 108.430000 -345,145.83 635,341.80 290,195.97

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 876030107 20200430S002980 GT.. -12,458.000 TAPESTRY INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 17.050000 -470,763.01 212,310.76 -258,452.25

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 876030107 20200625S002190 GT.. -21,443.000 TAPESTRY INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 12.800000 -810,288.27 274,303.51 -535,984.76

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 87612E106 20200430S001210 GT.. -9,353.000 TARGET CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 112.100000 -689,437.83 1,048,377.97 358,940.14

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 87612E106 20200625S004150 GT.. -4,516.000 TARGET CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 119.720000 -332,887.98 540,609.70 207,721.72

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 87612G101 20200430S001820 GT.. -7,733.000 TARGA RESOURCES CORP KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 12.220000 -318,690.03 94,437.17 -224,252.86

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 87612G101 20200625S004410 GT.. -13,310.000 TARGA RESOURCES CORP KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 19.120000 -548,527.66 254,381.74 -294,145.92

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 882508104 20200430S003430 GT.. -4,042.000 TEXAS INSTRUMENTS INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 119.400000 -378,031.77 482,573.81 104,542.04
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 882508104 20200625S002130 GT.. -3,831.000 TEXAS INSTRUMENTS INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 123.990000 -358,297.79 474,966.46 116,668.67

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 883203101 20200430S003050 GT.. -7,041.000 TEXTRON INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 30.020000 -354,556.41 211,313.33 -143,243.08

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 883203101 20200625S000870 GT.. -694.000 TEXTRON INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 32.430000 -34,947.05 22,500.71 -12,446.34

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 883556102 20200430S003640 GT.. -1,590.000 THERMO FISHER SCIENTIFIC INC KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 335.620000 -324,628.63 533,612.07 208,983.44

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 883556102 20200625S000570 GT.. -1,079.000 THERMO FISHER SCIENTIFIC INC KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 347.960000 -220,298.30 375,432.45 155,134.15

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 88579Y101 20200430S003590 GT.. -847.000 3M CO KENTUCKY RETIREMENT
SYSTEMS UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 156.260000 -154,244.83 132,342.94 -21,901.89

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 886547108 20200430S000680 GT.. -5,905.000 TIFFANY & CO KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 127.360000 -565,152.42 751,999.88 186,847.46

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 892356106 20200430S000380 GT.. -2,817.000 TRACTOR SUPPLY CO KENTUCKY RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 101.120000 -232,713.66 284,827.61 52,113.95

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 89417E109 20200430S001300 GT.. -2,275.000 TRAVELERS COS INC/THE KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 106.000000 -290,425.68 241,127.61 -49,298.07

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 89832Q109 20200430S002580 GT.. -5,441.000 TRUIST FINANCIAL CORP KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 39.200000 -242,370.58 213,241.67 -29,128.91

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 89832Q109 20200625S000400 GT.. -9,365.000 TRUIST FINANCIAL CORP KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 37.660000 -417,166.04 352,607.86 -64,558.18

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 90138F102 20200430S003980 GT.. -2,345.000 TWILIO INC UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 111.300000 -316,192.57 260,975.14 -55,217.43

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 90138F102 20200625S004190 GT.. -4,037.000 TWILIO INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 212.170000 -544,336.63 856,481.08 312,144.45

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 902494103 20200430S002040 GT.. -11,500.000 TYSON FOODS INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 63.300000 -836,343.45 727,847.66 -108,495.79

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 902494103 20200625S002570 GT.. -11,480.000 TYSON FOODS INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.440000 -834,888.94 682,270.01 -152,618.93

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 902653104 20200430S001580 GT.. -8,639.000 UDR INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 38.110000 -351,009.47 329,160.22 -21,849.25

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 902653104 20200625S000770 GT.. -8,860.000 UDR INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 36.390000 -359,988.88 322,341.82 -37,647.06

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 902973304 20200430S001380 GT.. -6,094.000 US BANCORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 38.460000 -293,988.10 234,324.35 -59,663.75

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 90384S303 20200430S001710 GT.. -1,400.000 ULTA BEAUTY INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 226.160000 -358,187.85 316,606.50 -41,581.35

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 90384S303 20200625S002000 GT.. -915.000 ULTA BEAUTY INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 200.000000 -234,101.35 182,989.09 -51,112.26

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 907818108 20200430S001050 GT.. -2,400.000 UNION PACIFIC CORP KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 163.050000 -327,961.79 391,293.35 63,331.56

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 907818108 20200625S001410 GT.. -2,497.000 UNION PACIFIC CORP KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 165.550000 -341,216.91 413,350.48 72,133.57

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 91324P102 20200430S003060 GT.. -659.000 UNITEDHEALTH GROUP INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 287.650000 -129,256.34 189,552.22 60,295.88

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 91324P102 20200625S002550 GT.. -282.000 UNITEDHEALTH GROUP INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 289.180000 -55,311.52 81,544.83 26,233.31

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 913903100 20200430S001690 GT.. -3,748.000 UNIVERSAL HEALTH SERVICES INC
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 110.530000 -472,432.57 414,229.17 -58,203.40

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 913903100 20200625S000840 GT.. -2,966.000 UNIVERSAL HEALTH SERVICES INC
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 89.300000 -373,862.06 264,835.69 -109,026.37

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 91529Y106 20200430S003900 GT.. -9,252.000 UNUM GROUP UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 18.040000 -321,160.83 166,833.00 -154,327.83

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 91529Y106 20200625S004420 GT.. -15,925.000 UNUM GROUP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 15.510000 -552,797.90 246,871.85 -305,926.05

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 918204108 20200430S000220 GT.. -7,023.000 VF CORP KENTUCKY RETIREMENT SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 60.280000 -538,821.24 423,284.41 -115,536.83

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 91913Y100 20200430S002800 GT.. -7,682.000 VALERO ENERGY CORP KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 66.280000 -615,414.82 509,094.08 -106,320.74

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 91913Y100 20200625S001670 GT.. -9,547.000 VALERO ENERGY CORP KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 58.020000 -764,822.35 553,833.09 -210,989.26

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 92220P105 20200430S002740 GT.. -980.000 VARIAN MEDICAL SYSTEMS INC KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 115.700000 -94,350.58 113,376.14 19,025.56

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 922475108 20200430S002120 GT.. -1,823.000 VEEVA SYSTEMS INC KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 188.550000 -197,752.76 343,705.38 145,952.62

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 922475108 20200625S002260 GT.. -3,137.000 VEEVA SYSTEMS INC KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 234.310000 -340,290.96 734,990.69 394,699.73

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 92343E102 20200430S002160 GT.. -3,051.000 VERISIGN INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 211.390000 -454,101.59 644,913.75 190,812.16

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 92343E102 20200625S002070 GT.. -4,008.000 VERISIGN INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 202.730000 -596,538.56 812,493.82 215,955.26

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 92343V104 20200430S000250 GT.. -5,990.000 VERIZON COMMUNICATIONS INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 58.120000 -329,633.69 348,086.17 18,452.48

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 92345Y106 20200430S002130 GT.. -3,508.000 VERISK ANALYTICS INC KENTUCKY RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 153.070000 -363,461.24 536,931.38 173,470.14
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 92345Y106 20200625S001720 GT.. -4,387.000 VERISK ANALYTICS INC KENTUCKY RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 163.690000 -454,533.76 718,059.25 263,525.49

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 92556H206 20200430S003910 GT.. -2,628.000 VIACOMCBS INC KENTUCKY RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 18.990000 -120,420.88 49,884.90 -70,535.98

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 92556H206 20200625S004620 GT.. -4,523.000 VIACOMCBS INC KENTUCKY RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 23.580000 -207,254.05 106,616.06 -100,637.99

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 92826C839 20200430S001260 GT.. -2,043.000 VISA INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 181.790000 -246,633.03 371,373.44 124,740.41

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 92826C839 20200625S002460 GT.. -2,043.000 VISA INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 191.410000 -246,633.02 391,026.66 144,393.64

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 928563402 20200430S003920 GT.. -660.000 VMWARE INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 134.970000 -111,696.56 89,073.28 -22,623.28

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 929042109 20200430S002530 GT.. -2,185.000 VORNADO REALTY TRUST KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 44.290000 -135,663.06 96,755.12 -38,907.94

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 92936U109 20200430S002730 GT.. -6,427.000 WP CAREY INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 67.920000 -511,906.52 436,463.99 -75,442.53

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 92936U109 20200625S003560 GT.. -11,062.000 WP CAREY INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 67.060000 -881,081.36 741,718.35 -139,363.01

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 92939U106 20200430S002720 GT.. -11,666.000 WEC ENERGY GROUP INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 93.310000 -803,678.75 1,088,442.90 284,764.15

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 92939U106 20200625S002340 GT.. -1,664.000 WEC ENERGY GROUP INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 86.790000 -114,634.10 144,402.88 29,768.78

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 931142103 20200430S003630 GT.. -9,512.000 WALMART INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 123.600000 -829,338.38 1,175,585.87 346,247.49

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 931427108 20200430S003140 GT.. -4,190.000 WALGREENS BOOTS ALLIANCE INC
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 45.360000 -287,431.99 190,022.76 -97,409.23

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 94106L109 20200430S002250 GT.. -3,216.000 WASTE MANAGEMENT INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 100.940000 -265,494.58 324,591.74 59,097.16

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 94106L109 20200625S003170 GT.. -5,535.000 WASTE MANAGEMENT INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 101.370000 -456,937.97 561,029.04 104,091.07

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 941848103 20200430S003360 GT.. -587.000 WATERS CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 192.650000 -104,072.80 113,078.65 9,005.85

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 949746101 20200430S001650 GT.. -8,242.000 WELLS FARGO & CO KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 30.000000 -375,215.04 247,192.71 -128,022.33

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 95040Q104 20200430S001410 GT.. -8,720.000 WELLTOWER INC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 52.540000 -633,458.81 458,073.27 -175,385.54

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 95040Q104 20200625S000220 GT.. -15,007.000 WELLTOWER INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 49.380000 -1,090,173.89 740,916.73 -349,257.16

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 958102105 20200430S003160 GT.. -10,788.000 WESTERN DIGITAL CORP KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 47.730000 -547,646.99 514,818.95 -32,828.04

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 958102105 20200625S002870 GT.. -1,126.000 WESTERN DIGITAL CORP KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 42.250000 -57,160.78 47,563.99 -9,596.79

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 959802109 20200430S001810 GT.. -12,323.000 WESTERN UNION CO/THE KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 19.960000 -274,801.66 245,869.22 -28,932.44

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 96145D105 20200430S002100 GT.. -5,939.000 WESTROCK CO KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 34.150000 -267,532.37 202,767.82 -64,764.55

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 962166104 20200430S001920 GT.. -3,729.000 WEYERHAEUSER CO KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 22.360000 -106,521.67 83,350.62 -23,171.05

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 963320106 20200430S003750 GT.. -2,869.000 WHIRLPOOL CORP KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 122.500000 -415,532.41 351,423.21 -64,109.20

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 963320106 20200625S004460 GT.. -1,477.000 WHIRLPOOL CORP KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 123.490000 -213,921.70 182,379.61 -31,542.09

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 969457100 20200430S003370 GT.. -5,466.000 WILLIAMS COS INC/THE KENTUCKY RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 19.460000 -145,020.48 106,325.00 -38,695.48

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 983134107 20200430S003670 GT.. -2,809.000 WYNN RESORTS LTD KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 89.030000 -326,200.44 250,058.67 -76,141.77

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 983134107 20200625S004490 GT.. -2,166.000 WYNN RESORTS LTD KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 75.210000 -251,530.84 162,885.00 -88,645.84

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 98389B100 20200430S000190 GT.. -11,591.000 XCEL ENERGY INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 65.080000 -550,690.63 754,238.67 203,548.04

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 98419M100 20200430S003740 GT.. -5,712.000 XYLEM INC/NY KENTUCKY RETIREMENT .. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 73.790000 -328,639.22 421,436.32 92,797.10

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 98419M100 20200625S004450 GT.. -3,318.000 XYLEM INC/NY KENTUCKY RETIREMENT .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 62.450000 -190,900.72 207,179.63 16,278.91

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 988498101 20200430S000200 GT.. -5,366.000 YUM! BRANDS INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 87.460000 -442,338.67 469,259.73 26,921.06

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 988498101 20200625S000730 GT.. -6,292.000 YUM! BRANDS INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 86.560000 -518,672.17 544,576.29 25,904.12

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 98956P102 20200430S001150 GT.. -2,045.000 ZIMMER BIOMET HOLDINGS INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 120.860000 -260,179.63 247,137.89 -13,041.74

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 989701107 20200430S003990 GT.. -5,044.000 ZIONS BANCORP NA UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 32.140000 -235,695.19 162,072.74 -73,622.45

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 989701107 20200625S004380 GT.. -8,682.000 ZIONS BANCORP NA KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.220000 -405,691.04 288,344.54 -117,346.50
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 98978V103 20200430S001630 GT.. -2,855.000 ZOETIS INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 125.550000 -198,742.67 358,415.91 159,673.24

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 98978V103 20200625S000450 GT.. -897.000 ZOETIS INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 134.300000 -62,442.09 120,457.70 58,015.61

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G0177J108 20200430S001460 GT.. -1,199.000 ALLERGAN PLC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 189.290000 -224,686.64 226,944.70 2,258.06

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G02602103 20200430S000660 GT.. -6,154.000 AMDOCS LTD KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 64.900000 -356,864.80 399,339.61 42,474.81

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G02602103 20200625S001960 GT.. -1,642.000 AMDOCS LTD KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 60.080000 -95,218.07 98,636.85 3,418.78

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G0403H108 20200430S000830 GT.. -1,744.000 AON PLC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 170.610000 -239,595.72 297,524.18 57,928.46

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G0403H108 20200625S004170 GT.. -3,002.000 AON PLC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 187.530000 -412,423.37 562,930.09 150,506.72

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G0450A105 20200430S001060 GT.. -18,622.000 ARCH CAPITAL GROUP LTD KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 25.580000 -489,602.23 476,200.56 -13,401.67

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G0450A105 20200625S001220 GT.. -11,416.000 ARCH CAPITAL GROUP LTD KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 28.450000 -300,144.94 324,692.40 24,547.46

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G1151C101 20200430S001680 GT.. -1,827.000 ACCENTURE PLC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 187.560000 -283,598.05 342,650.84 59,052.79

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G1151C101 20200625S002720 GT.. -1,716.000 ACCENTURE PLC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 201.840000 -266,367.96 346,336.91 79,968.95

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G16962105 20200430S001780 GT.. -8,484.000 BUNGE LTD KENTUCKY RETIREMENT SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 41.650000 -505,522.70 353,287.16 -152,235.54

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G16962105 20200625S003070 GT.. -14,604.000 BUNGE LTD KENTUCKY RETIREMENT SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 41.190000 -870,185.46 601,415.93 -268,769.53

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G29183103 20200430S000360 GT.. -5,995.000 EATON CORP PLC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 85.780000 -467,332.42 514,194.77 46,862.35

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G29183103 20200625S003800 GT.. -606.000 EATON CORP PLC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 84.010000 -47,239.94 50,904.38 3,664.44

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G3223R108 20200430S001420 GT.. -1,826.000 EVEREST RE GROUP LTD KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 184.450000 -392,891.40 336,784.55 -56,106.85

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G47567105 20200430S000500 GT.. -10,221.000 IHS MARKIT LTD KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 68.290000 -495,670.59 697,900.00 202,229.41

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G47567105 20200625S001330 GT.. -6,450.000 IHS MARKIT LTD KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 71.740000 -312,794.77 462,664.39 149,869.62

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G51502105 20200430S000860 GT.. -7,444.000 JOHNSON CONTROLS INTERNATIONAL
K.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 30.630000 -267,129.04 227,948.85 -39,180.19

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G51502105 20200625S000420 GT.. -4,291.000 JOHNSON CONTROLS INTERNATIONAL
K.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.290000 -153,983.17 142,812.05 -11,171.12

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G5494J103 20200430S000870 GT.. -3,396.000 LINDE PLC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 188.690000 -669,579.87 640,751.60 -28,828.27

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G5494J103 20200625S003500 GT.. -3,062.000 LINDE PLC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 206.070000 -603,726.02 630,949.42 27,223.40

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G5876H105 20200430S003710 GT.. -26,456.000 MARVELL TECHNOLOGY GROUP LTD
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 27.750000 -553,996.01 733,939.35 179,943.34

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G5876H105 20200625S004320 GT.. -20,518.000 MARVELL TECHNOLOGY GROUP LTD
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.630000 -429,652.63 689,851.20 260,198.57

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G5960L103 20200430S000170 GT.. -3,320.000 MEDTRONIC PLC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 99.140000 -284,194.38 329,112.62 44,918.24

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G6095L109 20200430S003440 GT.. -1,877.000 APTIV PLC KENTUCKY RETIREMENT SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 71.660000 -167,358.63 134,488.76 -32,869.87

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G6518L108 20200430S003500 GT.. -7,325.000 NIELSEN HOLDINGS PLC KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 13.960000 -246,611.43 102,199.80 -144,411.63

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G6518L108 20200625S004470 GT.. -12,608.000 NIELSEN HOLDINGS PLC KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 14.130000 -424,474.67 178,052.54 -246,422.13

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G66721104 20200430S003830 GT.. -5,721.000 NORWEGIAN CRUISE LINE HOLDINGS
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 16.410000 -277,247.68 93,836.62 -183,411.06

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G66721104 20200625S004500 GT.. -9,847.000 NORWEGIAN CRUISE LINE HOLDINGS
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 15.800000 -477,199.43 155,505.31 -321,694.12

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G7945M107 20200430S002000 GT.. -6,972.000 SEAGATE TECHNOLOGY PLC KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 51.060000 -359,449.49 355,930.16 -3,519.33

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G8473T100 20200430S002450 GT.. -3,394.000 STERIS PLC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 146.860000 -492,924.94 498,406.36 5,481.42

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G8473T100 20200625S001010 GT.. -2,165.000 STERIS PLC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 149.040000 -314,432.09 322,648.22 8,216.13

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G8994E103 20200430S002910 GT.. -5,068.000 TRANE TECHNOLOGIES PLC KENTUCKY .. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 90.340000 -360,000.09 457,794.99 97,794.90

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G8994E103 20200625S000790 GT.. -2,385.000 TRANE TECHNOLOGIES PLC KENTUCKY .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 86.040000 -169,415.99 205,182.97 35,766.98

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G96629103 20200430S002430 GT.. -2,588.000 WILLIS TOWERS WATSON PLC KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 175.260000 -371,921.73 453,543.44 81,621.71

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G96629103 20200625S003960 GT.. -4,454.000 WILLIS TOWERS WATSON PLC KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 190.850000 -640,084.76 849,993.70 209,908.94

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G97822103 20200430S001490 GT.. -6,701.000 PERRIGO CO PLC KENTUCKY RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 54.330000 -406,228.26 364,007.02 -42,221.24
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S H1467J104 20200430S002630 GT.. -3,863.000 CHUBB LTD KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 112.070000 -531,302.34 432,887.87 -98,414.47

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S H84989104 20200430S003080 GT.. -4,586.000 TE CONNECTIVITY LTD KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 78.380000 -379,839.22 359,408.33 -20,430.89

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S H84989104 20200625S000620 GT.. -1,092.000 TE CONNECTIVITY LTD KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 78.070000 -90,445.80 85,242.36 -5,203.44

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S M22465104 20200430S000240 GT.. -6,289.000 CHECK POINT SOFTWARE TECHNOLOG
K.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 105.560000 -621,730.07 663,804.99 42,074.92

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S M22465104 20200625S002320 GT.. -2,040.000 CHECK POINT SOFTWARE TECHNOLOG
K.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 105.020000 -201,674.25 214,220.76 12,546.51

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S N59465109 20200430S002190 GT.. -5,922.000 MYLAN NV KENTUCKY RETIREMENT SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 17.320000 -110,784.51 102,522.35 -8,262.16

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S V7780T103 20200430S003620 GT.. -2,983.000 ROYAL CARIBBEAN CRUISES LTD
KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 48.060000 -293,698.57 143,337.44 -150,361.13

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S V7780T103 20200625S004600 GT.. -1,208.000 ROYAL CARIBBEAN CRUISES LTD
KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 48.240000 -118,936.60 58,263.57 -60,673.03
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GRAND TOTAL 26,081,100... -
502,325,398... 6,906,368.57 126,680,770.17

CLASS ACTIONS 0.000 1,226.98 1,226.98 1,226.98

U.S. DOLLAR 0.000 1,226.98 1,226.98 1,226.98

KR2F19020002 KR2F19020002: S&P 500 INDEX CD NA9123459 20200402S000130 349.. 0.000 BIG LOTS 03/01/12 - 11/20/12 C LASS
ACTI.. 4/1/2020 4/1/2020 0.000000 1,140.26 1,140.26 1,140.26

KR2F19020002 KR2F19020002: S&P 500 INDEX CD NA9123459 20200422S000090 350.. 0.000 ST JUDE MEDICAL CLASS ACTION P
ROC.. 4/22/2020 4/22/2020 0.000000 86.72 86.72 86.72

CORPORATE ACTIONS 156,684.636 -60,352.77 2,197,881.00 -160,207.17

U.S. DOLLAR 156,684.636 -60,352.77 2,197,881.00 -160,207.17

KR2F19020002 KR2F19020002: S&P 500 INDEX SD 00287Y109 20200511F000110 474.568 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 40,376.25 0.00 40,376.25

KR2F19020002 KR2F19020002: S&P 500 INDEX SD 00287Y109 20200511F000120 1,108.480 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 94,309.48 0.00 94,309.48

KR2F19020002 KR2F19020002: S&P 500 INDEX SD 00287Y109 20200511F000130 187.056 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 15,914.72 0.00 15,914.72

KR2F19020002 KR2F19020002: S&P 500 INDEX SD 00287Y109 20200511F000140 5,416.830 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 460,863.90 0.00 460,863.90

KR2F19020002 KR2F19020002: S&P 500 INDEX SD 00287Y109 20200511F000150 192.252 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 16,356.80 0.00 16,356.80

KR2F19020002 KR2F19020002: S&P 500 INDEX SD 00287Y109 20200511F000160 87.466 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 7,441.61 0.00 7,441.61

KR2F19020002 KR2F19020002: S&P 500 INDEX SD 00287Y109 20200511F000170 32.908 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 2,799.81 0.00 2,799.81

KR2F19020002 KR2F19020002: S&P 500 INDEX SD 00287Y109 20200511F000180 439.062 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 37,355.39 0.00 37,355.39

KR2F19020002 KR2F19020002: S&P 500 INDEX SD 00287Y109 20200511F000190 201.778 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 17,167.27 0.00 17,167.27

KR2F19020002 KR2F19020002: S&P 500 INDEX SD 00287Y109 20200511F000200 337.740 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 28,734.92 0.00 28,734.92

KR2F19020002 KR2F19020002: S&P 500 INDEX SD 00287Y109 20200511F000210 355.060 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 30,208.50 0.00 30,208.50

KR2F19020002 KR2F19020002: S&P 500 INDEX SD 00287Y109 20200511F000220 696.264 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 59,238.14 0.00 59,238.14

KR2F19020002 KR2F19020002: S&P 500 INDEX SD 00287Y109 20200511F000230 447.722 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 38,092.19 0.00 38,092.19

KR2F19020002 KR2F19020002: S&P 500 INDEX SD 00287Y109 20200511F000240 985.508 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 83,847.02 0.00 83,847.02

KR2F19020002 KR2F19020002: S&P 500 INDEX SD 00287Y109 20200511F000250 68.414 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 5,820.66 0.00 5,820.66

KR2F19020002 KR2F19020002: S&P 500 INDEX SD 00287Y109 20200511F000260 1,367.414 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 116,339.58 0.00 116,339.58

KR2F19020002 KR2F19020002: S&P 500 INDEX SD 00287Y109 20200511F000270 575.024 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 48,923.04 0.00 48,923.04

KR2F19020002 KR2F19020002: S&P 500 INDEX SD 00287Y109 20200511F000280 1,211.534 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 103,077.31 0.00 103,077.31

KR2F19020002 KR2F19020002: S&P 500 INDEX SD 00287Y109 20200511F000290 1,636.740 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 139,253.84 0.00 139,253.84

KR2F19020002 KR2F19020002: S&P 500 INDEX MBV 03965L100 20200401F000520 0.000 ARCONIC INC NON TAXABLE DIST COS 4/1/2020 4/1/2020 4/1/2020 0.000000 -115,526.33 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MW 03965L100 20200401F000830 -26,455.000 ARCONIC INC MERGER EFFECTIVE:   :01-.. 4/1/2020 4/1/2020 4/1/2020 0.000000 -624,510.97 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 03966V107 20200401F000530 483.167 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 8,439.76 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 03966V107 20200401F000540 43.333 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 756.93 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 03966V107 20200401F000550 25.250 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 441.06 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 03966V107 20200401F000560 51.583 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 901.03 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 03966V107 20200401F000570 242.500 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 4,235.89 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 03966V107 20200401F000580 22.083 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 385.74 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 03966V107 20200401F000590 104.083 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 1,818.08 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 03966V107 20200401F000600 512.167 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 8,946.32 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 03966V107 20200401F000610 396.583 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 6,927.36 0.00 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 03966V107 20200401F000620 354.750 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 6,196.63 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 03966V107 20200401F000630 51.667 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 902.49 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 03966V107 20200401F000640 1,732.833 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 30,268.44 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 03966V107 20200401F000650 83.250 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 1,454.18 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 03966V107 20200401F000660 0.001 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 0.01 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 03966V107 20200401F000670 30.250 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 528.39 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 03966V107 20200401F000680 2.750 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 48.04 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 03966V107 20200401F000690 26.000 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 454.16 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 03966V107 20200401F000700 32.000 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 558.96 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 03966V107 20200401F000710 66.000 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 1,152.86 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 03966V107 20200401F000720 78.500 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 1,371.21 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 03966V107 20200401F000730 22.500 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 393.02 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 03966V107 20200401F000740 40.500 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 707.44 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 03966V107 20200401F000750 132.250 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 2,310.09 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 03966V107 20200401F000760 260.750 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 4,554.68 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 03966V107 20200401F000770 167.500 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 2,925.82 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 03966V107 20200401F000780 19.750 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 344.98 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 03966V107 20200401F000790 465.500 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 8,131.17 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 03966V107 20200401F000800 196.250 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 3,428.02 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 03966V107 20200401F000810 412.500 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 7,205.38 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 03966V107 20200401F000820 557.500 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 9,738.19 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000270 7,944.591 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 105,002.94 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000280 101.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,334.90 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000290 415.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 5,485.01 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000300 566.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 7,480.77 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000310 95.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,255.60 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000320 276.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 3,647.87 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000330 846.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 11,181.50 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000340 125.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,652.11 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000350 3,009.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 39,769.68 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000360 2,693.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 35,593.14 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000370 123.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,625.68 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000380 13,093.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 173,049.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000390 336.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 4,440.88 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000400 1,567.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 20,710.89 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000410 45.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 594.76 0.00 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000420 124.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,638.89 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000430 232.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 3,066.32 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000440 436.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 5,762.57 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000450 549.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 7,256.08 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000460 515.594 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 6,814.55 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000470 18.763 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 247.98 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000480 27.769 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 367.02 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000490 50.659 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 669.55 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000500 179.370 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,370.71 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000510 160.982 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,127.68 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000520 13.134 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 173.59 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000530 782.772 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 10,345.82 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000540 10.507 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 138.87 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000550 22.140 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 292.62 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000560 758.380 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 10,023.44 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000570 25.517 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 337.26 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000580 27.769 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 367.02 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000590 23.266 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 307.50 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000600 9.757 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 128.96 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000610 45.030 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 595.15 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000620 55.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 726.92 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000630 137.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,810.71 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000640 1,013.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 13,388.72 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000650 1,062.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 14,036.36 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000660 260.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 3,436.39 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000670 2,118.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 27,993.41 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000680 1,360.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 17,974.99 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000690 312.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 4,123.67 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000700 174.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,299.74 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000710 3,901.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 51,559.16 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000720 1,643.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 21,715.38 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000730 3,456.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 45,677.63 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 14448C104 20200403F000740 4,671.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 61,736.18 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 28176E108 20200601F000250 334.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 28176E108 20200601F000260 164.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 28176E108 20200601F000270 436.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX SS 28176E108 20200601F000280 228.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 28176E108 20200601F000290 12.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 28176E108 20200601F000300 440.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 28176E108 20200601F000310 40.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 28176E108 20200601F000320 1,564.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 28176E108 20200601F000330 1,396.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 28176E108 20200601F000340 300.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 28176E108 20200601F000350 6,848.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 28176E108 20200601F000360 250.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 28176E108 20200601F000370 336.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 28176E108 20200601F000380 196.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 28176E108 20200601F000390 304.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 28176E108 20200601F000400 48.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 28176E108 20200601F000410 518.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 28176E108 20200601F000420 544.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 28176E108 20200601F000430 190.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 28176E108 20200601F000440 1,088.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 28176E108 20200601F000450 700.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 28176E108 20200601F000460 106.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 28176E108 20200601F000470 146.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 28176E108 20200601F000480 2,006.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 28176E108 20200601F000490 844.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 28176E108 20200601F000500 1,778.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 28176E108 20200601F000510 2,400.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 443201108 20200401F000840 1,932.666 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 45,623.55 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 443201108 20200401F000850 173.333 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 4,091.79 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 443201108 20200401F000860 101.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 2,384.26 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 443201108 20200401F000870 206.333 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 4,870.80 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 443201108 20200401F000880 970.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 22,898.34 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 443201108 20200401F000890 88.333 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 2,085.24 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 443201108 20200401F000900 416.333 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 9,828.18 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 443201108 20200401F000910 2,048.667 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 48,361.94 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 443201108 20200401F000920 1,586.333 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 37,447.83 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 443201108 20200401F000930 1,419.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 33,497.68 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 443201108 20200401F000940 206.667 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 4,878.69 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 443201108 20200401F000950 6,931.333 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 163,624.77 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 443201108 20200401F000960 333.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 7,860.98 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 443201108 20200401F000970 0.002 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 0.04 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 443201108 20200401F000980 121.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 2,856.39 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 443201108 20200401F000990 11.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 259.67 0.00 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX MM 443201108 20200401F001000 104.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 2,455.08 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 443201108 20200401F001010 128.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 3,021.63 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 443201108 20200401F001020 264.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 6,232.12 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 443201108 20200401F001030 314.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 7,412.45 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 443201108 20200401F001040 90.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 2,124.59 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 443201108 20200401F001050 162.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 3,824.26 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 443201108 20200401F001060 529.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 12,487.85 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 443201108 20200401F001070 1,043.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 24,621.61 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 443201108 20200401F001080 670.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 15,816.38 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 443201108 20200401F001090 79.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 1,864.91 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 443201108 20200401F001100 1,862.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 43,955.37 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 443201108 20200401F001110 785.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 18,531.13 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 443201108 20200401F001120 1,650.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 38,950.79 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 443201108 20200401F001130 2,230.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 52,642.65 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F000750 3,972.296 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 164,764.65 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F000760 50.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,094.65 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F000770 207.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 8,606.77 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F000780 283.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 11,738.39 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F000790 47.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,970.22 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F000800 138.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 5,724.03 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F000810 423.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 17,545.38 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F000820 62.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,592.40 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F000830 1,504.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 62,404.32 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F000840 1,346.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 55,850.73 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F000850 61.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,550.92 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F000860 6,546.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 271,538.67 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F000870 168.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 6,968.37 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F000880 783.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 32,498.36 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F000890 22.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 933.26 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F000900 62.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,571.66 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F000910 116.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 4,811.49 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F000920 218.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 9,042.29 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F000930 274.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 11,385.83 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F000940 257.797 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 10,693.01 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F000950 9.382 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 389.12 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F000960 13.885 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 575.90 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F000970 25.330 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,050.62 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F000980 89.685 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 3,719.98 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F000990 80.491 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 3,338.64 0.00 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F001000 6.567 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 272.38 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F001010 391.386 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 16,234.08 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F001020 5.254 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 217.90 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F001030 11.070 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 459.16 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F001040 379.190 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 15,728.21 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F001050 12.759 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 529.20 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F001060 13.885 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 575.90 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F001070 11.633 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 482.51 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F001080 4.879 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 202.35 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F001090 22.515 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 933.88 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F001100 27.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,140.65 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F001110 68.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,841.27 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F001120 506.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 21,008.83 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F001130 531.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 22,025.06 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F001140 130.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 5,392.19 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F001150 1,059.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 43,925.67 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F001160 680.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 28,205.34 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F001170 156.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 6,470.63 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F001180 87.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 3,608.62 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F001190 1,950.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 80,903.71 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F001200 821.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 34,074.54 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F001210 1,728.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 71,674.75 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SNT 68902V107 20200403F001220 2,335.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 96,872.92 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MW 755111507 20200403F000070 -19,019.000 RAYTHEON CO MERGER EFFECTIVE:
:03.. 4/3/2020 4/3/2020 4/3/2020 0.000000 -2,048,967.87 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F000080 11,235.058 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 518,409.65 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F000090 728.458 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 33,612.58 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F000100 2,575.284 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 118,829.13 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F000110 2,304.448 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 106,332.15 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F000120 11,158.009 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 514,854.48 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F000130 60.705 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,801.04 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F000140 485.638 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 22,408.39 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F000150 53.700 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,477.84 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F000160 821.850 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 37,921.89 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F000170 863.876 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 39,861.07 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F000180 1,697.400 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 78,321.65 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F000190 1,090.352 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 50,311.16 0.00 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F000200 242.819 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 11,204.19 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F000210 133.084 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 6,140.76 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F000220 3,123.962 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 144,146.32 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F000230 1,316.827 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 60,761.22 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F000240 2,771.408 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 127,878.69 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F000250 3,742.684 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 172,695.66 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001240 7,944.591 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 375,146.91 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001250 101.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 4,769.24 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001260 415.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 19,596.45 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001270 566.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 26,726.74 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001280 95.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 4,485.93 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001290 276.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 13,032.84 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001300 846.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 39,948.46 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001310 125.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 5,902.55 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001320 3,009.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 142,086.23 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001330 2,693.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 127,164.59 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001340 123.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 5,808.10 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001350 13,093.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 618,256.96 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001360 336.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 15,866.04 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001370 1,567.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 73,994.39 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001380 45.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,124.91 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001390 124.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 5,855.32 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001400 232.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 10,955.12 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001410 436.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 20,588.08 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001420 549.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 25,923.99 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001430 515.594 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 24,346.54 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001440 18.763 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 885.98 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001450 27.769 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,311.25 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001460 50.659 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,392.13 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001470 179.370 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 8,469.90 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001480 160.982 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 7,601.64 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001490 13.134 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 620.17 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001500 782.772 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 36,962.81 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001510 10.507 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 496.13 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001520 22.140 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,045.45 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001530 758.380 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 35,811.01 0.00 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001540 25.517 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,204.92 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001550 27.769 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,311.25 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001560 23.266 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,098.62 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001570 9.757 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 460.73 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001580 45.030 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,126.33 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001590 55.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,597.10 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001600 137.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 6,469.19 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001610 1,013.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 47,834.26 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001620 1,062.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 50,148.08 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001630 260.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 12,277.29 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001640 2,118.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 100,012.83 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001650 1,360.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 64,219.75 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001660 312.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 14,732.76 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001670 174.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 8,216.34 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001680 3,901.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 184,206.85 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001690 1,643.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 77,583.14 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001700 3,456.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 163,193.75 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 75513E101 20200403F001710 4,671.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 220,567.23 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX IRW 872590112 20200624F000040 14,330.000 T-MOBILE US INC RTS 6/24/2020 6/24/2020 6/24/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX IRW 872590112 20200624F000050 530.000 T-MOBILE US INC RTS 6/24/2020 6/24/2020 6/24/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX IRW 872590112 20200624F000060 124.000 T-MOBILE US INC RTS 6/24/2020 6/24/2020 6/24/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX IRW 872590112 20200624F000070 86.000 T-MOBILE US INC RTS 6/24/2020 6/24/2020 6/24/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX IRW 872590112 20200624F000080 1,522.000 T-MOBILE US INC RTS 6/24/2020 6/24/2020 6/24/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX IRW 872590112 20200624F000090 641.000 T-MOBILE US INC RTS 6/24/2020 6/24/2020 6/24/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX IRW 872590112 20200624F000100 1,348.000 T-MOBILE US INC RTS 6/24/2020 6/24/2020 6/24/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX IRW 872590112 20200624F000110 1,823.000 T-MOBILE US INC RTS 6/24/2020 6/24/2020 6/24/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX IRW 872590112 20200624F000120 399.000 T-MOBILE US INC RTS 6/24/2020 6/24/2020 6/24/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SW 872590112 20200625A005180 -20,803.000 REBOOKING OF RIGHTS T-MOBILE US INC 6/24/2020 6/24/2020 6/24/2020 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MBV 913017109 20200403F000260 0.000 UNITED TECHNOLOGIES CORP NON TAX.. 4/3/2020 4/3/2020 4/3/2020 0.000000 -1,881,474.98 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MW 913017109 20200403F001230 -55,409.000 UNITED TECHNOLOGIES CORP MERGER
.. 4/3/2020 4/3/2020 4/3/2020 0.000000 -2,616,436.28 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CD G0177J108 20200511A000320 0.000 CASH STOCK MERGER ALLERGAN PLC 5/11/2020 5/11/2020 0.000000 2,197,881.00 2,197,881.00 2,197,881.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SW G0177J108 20200511F000100 -18,270.000 DELIVER SHARES FOR  00287Y109
ALLER.. 5/11/2020 5/11/2020 5/11/2020 0.000000 -3,704,208.60 0.00 -3,704,208.60

KR2F19020002 KR2F19020002: S&P 500 INDEX MM G0403H108 20200401F000310 3,286.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 352,377.62 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM G0403H108 20200401F000320 104.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 11,152.53 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM G0403H108 20200401F000330 159.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 17,050.53 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM G0403H108 20200401F000340 288.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 30,883.98 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM G0403H108 20200401F000350 1,017.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 109,059.05 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM G0403H108 20200401F000360 910.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 97,584.80 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM G0403H108 20200401F000370 4,348.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 466,262.30 0.00 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX MM G0403H108 20200401F000380 177.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 18,980.77 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM G0403H108 20200401F000390 17.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 1,823.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM G0403H108 20200401F000400 300.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 32,170.81 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM G0403H108 20200401F000410 314.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 33,672.11 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM G0403H108 20200401F000420 94.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 10,080.18 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM G0403H108 20200401F000430 628.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 67,344.23 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM G0403H108 20200401F000440 403.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 43,216.12 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM G0403H108 20200401F000450 1,126.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 120,747.77 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM G0403H108 20200401F000460 474.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 50,829.88 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM G0403H108 20200401F000470 997.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 106,914.33 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM G0403H108 20200401F000480 1,349.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 144,661.55 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MW G0408V102 20200401F000300 -15,991.000 AON PLC/UK MERGER EFFECTIVE:   :01-
A.. 4/1/2020 4/1/2020 4/1/2020 0.000000 -1,714,811.56 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CD NABY9D547 20200513A000120 0.000 CASH & STOCK MERGER ALLERGAN PLC 5/12/2020 5/12/2020 0.000000 2,214,471.80 2,214,471.80 2,214,471.80

KR2F19020002 KR2F19020002: S&P 500 INDEX CDC NABY9D547 20200513A000120 0.000 ALLERGAN PLC 5/12/2020 5/12/2020 0.000000 -2,214,471.80 -2,214,471.80 -2,214,471.80

KR2F19020002 KR2F19020002: S&P 500 INDEX ST 872590112 20200625A005190 20,803.000 T-MOBILE US INC RTS 6/24/2020 6/24/2020 6/25/2020 0.000000 99,854.40 0.00 0.00

DIVIDEND ACCRUALS 13,899,630... 0.00 6,908,003.93 0.00

U.S. DOLLAR 13,899,630... 0.00 6,908,003.93 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 001055102 20200519P000010 40,852.000 AFLAC INC CASH DIVIDEND       028% 5/19/2020 5/19/2020 6/1/2020 0.000000 0.00 11,438.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 00130H105 20200430P000020 36,949.000 AES CORP/THE CASH DIVIDEND       014% 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 5,294.79 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 00206R102 20200408P000010 498,900.000 AT&T INC CASH DIVIDEND       052% 4/8/2020 4/8/2020 5/1/2020 0.000000 0.00 259,428.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 002824100 20200414P000010 120,706.000 ABBOTT LABORATORIES CASH DIVIDEND
.. 4/14/2020 4/14/2020 5/15/2020 0.000000 0.00 43,454.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 00287Y109 20200414P000020 100,997.000 ABBVIE INC CASH DIVIDEND       118% 4/14/2020 4/14/2020 5/15/2020 0.000000 0.00 119,176.46 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 00507V109 20200414P000030 52,469.000 ACTIVISION BLIZZARD INC CASH
DIVIDEN.. 4/14/2020 4/14/2020 5/6/2020 0.000000 0.00 21,512.29 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 00751Y106 20200618P000020 3,712.000 ADVANCE AUTO PARTS INC CASH
DIVIDE.. 6/18/2020 6/18/2020 7/3/2020 0.000000 0.00 928.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 00846U101 20200629P000020 17,190.000 AGILENT TECHNOLOGIES INC CASH DIVI.. 6/29/2020 6/29/2020 7/22/2020 0.000000 0.00 3,094.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 009158106 20200630P000010 12,295.000 AIR PRODUCTS AND CHEMICALS INC
CAS.. 6/30/2020 6/30/2020 8/10/2020 0.000000 0.00 16,475.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 012653101 20200611P000020 5,683.000 ALBEMARLE CORP CASH DIVIDEND
03.. 6/11/2020 6/11/2020 7/1/2020 0.000000 0.00 2,187.96 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 015271109 20200629P000030 7,025.000 ALEXANDRIA REAL ESTATE EQUITIE
CAS.. 6/29/2020 6/29/2020 7/15/2020 0.000000 0.00 7,446.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 018581108 20200513P000020 2,281.000 ALLIANCE DATA SYSTEMS CORP CASH
DI.. 5/13/2020 5/13/2020 6/18/2020 0.000000 0.00 479.01 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 018802108 20200429P000020 16,415.000 ALLIANT ENERGY CORP CASH DIVIDEND
.. 4/29/2020 4/29/2020 5/15/2020 0.000000 0.00 6,237.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 020002101 20200528P000020 18,030.000 ALLSTATE CORP/THE CASH DIVIDEND
.. 5/28/2020 5/28/2020 7/1/2020 0.000000 0.00 9,736.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 02209S103 20200612P000020 100,126.000 ALTRIA GROUP INC CASH DIVIDEND
0.. 6/12/2020 6/12/2020 7/10/2020 0.000000 0.00 84,105.84 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 023608102 20200609P000010 13,187.000 AMEREN CORP CASH DIVIDEND       049% 6/9/2020 6/9/2020 6/30/2020 0.000000 0.00 6,527.57 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 025537101 20200507P000010 27,491.000 AMERICAN ELECTRIC POWER CO INC
CA.. 5/7/2020 5/7/2020 6/10/2020 0.000000 0.00 19,243.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 025816109 20200402P000010 45,825.000 AMERICAN EXPRESS CO CASH DIVIDEND
.. 4/2/2020 4/2/2020 5/8/2020 0.000000 0.00 19,704.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 026874784 20200612P000030 46,627.000 AMERICAN INTERNATIONAL GROUP I
CAS.. 6/12/2020 6/12/2020 6/29/2020 0.000000 0.00 14,920.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 03027X100 20200413P000010 30,251.000 AMERICAN TOWER CORP CASH DIVIDEN.. 4/13/2020 4/13/2020 4/29/2020 0.000000 0.00 32,671.08 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 03027X100 20200618P000030 23,740.000 AMERICAN TOWER CORP CASH DIVIDEN.. 6/18/2020 6/18/2020 7/10/2020 0.000000 0.00 26,114.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 030420103 20200511P000010 10,061.000 AMERICAN WATER WORKS CO INC CASH
.. 5/11/2020 5/11/2020 6/2/2020 0.000000 0.00 5,533.55 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DA 03073E105 20200515P000010 8,366.000 AMERISOURCEBERGEN CORP CASH
DIVI.. 5/15/2020 5/15/2020 6/1/2020 0.000000 0.00 3,513.72 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 03076C106 20200515P000020 7,051.000 AMERIPRISE FINANCIAL INC CASH
DIVIDE.. 5/15/2020 5/15/2020 5/29/2020 0.000000 0.00 7,333.04 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 031100100 20200611P000030 12,252.000 AMETEK INC CASH DIVIDEND       018% 6/11/2020 6/11/2020 6/30/2020 0.000000 0.00 2,205.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 031162100 20200515P000030 33,069.000 AMGEN INC CASH DIVIDEND       160% 5/15/2020 5/15/2020 6/8/2020 0.000000 0.00 52,910.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 032095101 20200615P000020 15,891.000 AMPHENOL CORP CASH DIVIDEND
02.. 6/15/2020 6/15/2020 7/8/2020 0.000000 0.00 3,972.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 032654105 20200528P000030 20,498.000 ANALOG DEVICES INC CASH DIVIDEND
.. 5/28/2020 5/28/2020 6/9/2020 0.000000 0.00 12,708.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 036752103 20200609P000020 13,590.000 ANTHEM INC CASH DIVIDEND       095% 6/9/2020 6/9/2020 6/25/2020 0.000000 0.00 12,910.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 037411105 20200421P000010 25,682.000 APACHE CORP CASH DIVIDEND       002% 4/21/2020 4/21/2020 5/22/2020 0.000000 0.00 642.05 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 03748R754 20200514P000010 8,286.000 APARTMENT INVESTMENT AND MANAG
C.. 5/14/2020 5/14/2020 5/29/2020 0.000000 0.00 3,397.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 037833100 20200508P000020 232,453.000 APPLE INC CASH DIVIDEND       082% 5/8/2020 5/8/2020 5/14/2020 0.000000 0.00 190,611.46 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 038222105 20200520P000010 51,412.000 APPLIED MATERIALS INC CASH
DIVIDEND.. 5/20/2020 5/20/2020 6/11/2020 0.000000 0.00 11,310.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 039483102 20200519P000020 30,982.000 ARCHER-DANIELS-MIDLAND CO CASH
DIV.. 5/19/2020 5/19/2020 6/10/2020 0.000000 0.00 11,153.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 04621X108 20200522P000010 3,375.000 ASSURANT INC CASH DIVIDEND       063% 5/22/2020 5/22/2020 6/16/2020 0.000000 0.00 2,126.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 049560105 20200522P000020 6,642.000 ATMOS ENERGY CORP CASH DIVIDEND
.. 5/22/2020 5/22/2020 6/8/2020 0.000000 0.00 3,819.15 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 053015103 20200611P000040 23,191.000 AUTOMATIC DATA PROCESSING INC
CAS.. 6/11/2020 6/11/2020 7/1/2020 0.000000 0.00 21,103.81 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 053484101 20200629P000040 7,835.000 AVALONBAY COMMUNITIES INC CASH
DIV.. 6/29/2020 6/29/2020 7/15/2020 0.000000 0.00 12,457.65 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 053611109 20200602P000020 4,647.000 AVERY DENNISON CORP CASH
DIVIDEND.. 6/2/2020 6/2/2020 6/17/2020 0.000000 0.00 2,695.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 05722G100 20200522P000030 36,169.000 BAKER HUGHES CO CASH DIVIDEND
0.. 5/22/2020 5/22/2020 6/5/2020 0.000000 0.00 6,510.42 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 058498106 20200529P000010 18,206.000 BALL CORP CASH DIVIDEND       015% 5/29/2020 5/29/2020 6/15/2020 0.000000 0.00 2,730.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 060505104 20200604P000020 450,562.000 BANK OF AMERICA CORP CASH DIVIDEN.. 6/4/2020 6/4/2020 6/26/2020 0.000000 0.00 81,101.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 064058100 20200427P000010 57,314.000 BANK OF NEW YORK MELLON CORP/T
CA.. 4/27/2020 4/27/2020 5/11/2020 0.000000 0.00 17,767.34 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 071813109 20200604P000030 28,415.000 BAXTER INTERNATIONAL INC CASH
DIVID.. 6/4/2020 6/4/2020 7/1/2020 0.000000 0.00 6,961.68 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 075887109 20200608P000010 15,053.000 BECTON DICKINSON AND CO CASH
DIVID.. 6/8/2020 6/8/2020 6/30/2020 0.000000 0.00 11,891.87 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 075887109 20200608S001721 GT.. 752.000 BECTON DICKINSON AND CO LATE
POSTI.. 6/8/2020 6/8/2020 6/30/2020 0.000000 0.00 594.08 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 084423102 20200622P000010 7,777.000 W R BERKLEY CORP CASH DIVIDEND
.. 6/22/2020 6/22/2020 6/30/2020 0.000000 0.00 933.24 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 084423102 20200622S004621 GT.. 1.000 W R BERKLEY CORP LATE POSTING DIVI.. 6/22/2020 6/22/2020 6/30/2020 0.000000 0.00 0.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 086516101 20200610P000010 12,205.000 BEST BUY CO INC CASH DIVIDEND
055.. 6/10/2020 6/10/2020 7/2/2020 0.000000 0.00 6,712.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 09247X101 20200604P000040 6,564.000 BLACKROCK INC CASH DIVIDEND
363% 6/4/2020 6/4/2020 6/23/2020 0.000000 0.00 23,827.32 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 093671105 20200625P000020 11,512.000 H&R BLOCK INC CASH DIVIDEND       026% 6/25/2020 6/25/2020 7/1/2020 0.000000 0.00 2,993.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 093671105 20200625S003431 GT.. -797.000 H&R BLOCK INC LATE POSTING
DIVIDEND.. 6/25/2020 6/25/2020 7/1/2020 0.000000 0.00 -207.22 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 099724106 20200529P000020 11,492.000 BORGWARNER INC CASH DIVIDEND
0.. 5/29/2020 5/29/2020 6/15/2020 0.000000 0.00 1,953.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 101121101 20200629P000050 8,044.000 BOSTON PROPERTIES INC CASH
DIVIDEN.. 6/29/2020 6/29/2020 7/31/2020 0.000000 0.00 7,883.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 110122108 20200402P000020 160,098.000 BRISTOL-MYERS SQUIBB CO CASH
DIVID.. 4/2/2020 4/2/2020 5/1/2020 0.000000 0.00 72,044.10 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 11133T103 20200611P000050 6,145.000 BROADRIDGE FINANCIAL SOLUTIONS
CA.. 6/11/2020 6/11/2020 7/2/2020 0.000000 0.00 3,318.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 11135F101 20200619P000020 21,260.000 BROADCOM INC CASH DIVIDEND
325% 6/19/2020 6/19/2020 6/30/2020 0.000000 0.00 69,095.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 115637209 20200605P000020 10,140.000 BROWN-FORMAN CORP CASH DIVIDEND
.. 6/5/2020 6/5/2020 7/1/2020 0.000000 0.00 1,767.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 12503M108 20200528P000040 6,170.000 CBOE GLOBAL MARKETS INC CASH
DIVID.. 5/28/2020 5/28/2020 6/15/2020 0.000000 0.00 2,221.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 12514G108 20200521P000020 7,997.000 CDW CORP/DE CASH DIVIDEND       038% 5/21/2020 5/21/2020 6/10/2020 0.000000 0.00 3,038.86 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DA 125269100 20200514P000020 12,101.000 CF INDUSTRIES HOLDINGS INC CASH
DIVI.. 5/14/2020 5/14/2020 5/29/2020 0.000000 0.00 3,630.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 12541W209 20200604P000050 7,527.000 CH ROBINSON WORLDWIDE INC CASH
DI.. 6/4/2020 6/4/2020 6/30/2020 0.000000 0.00 3,838.77 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 12572Q105 20200609P000030 19,207.000 CME GROUP INC CASH DIVIDEND
085% 6/9/2020 6/9/2020 6/25/2020 0.000000 0.00 16,325.95 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 125896100 20200514P000030 15,797.000 CMS ENERGY CORP CASH DIVIDEND
.. 5/14/2020 5/14/2020 5/29/2020 0.000000 0.00 6,437.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 126408103 20200528P000050 43,280.000 CSX CORP CASH DIVIDEND       026% 5/28/2020 5/28/2020 6/15/2020 0.000000 0.00 11,252.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 126650100 20200422P000010 88,850.000 CVS HEALTH CORP CASH DIVIDEND
0.. 4/22/2020 4/22/2020 5/4/2020 0.000000 0.00 44,425.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 127097103 20200513P000030 22,703.000 CABOT OIL & GAS CORP CASH DIVIDEND
.. 5/13/2020 5/13/2020 5/28/2020 0.000000 0.00 2,270.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 134429109 20200408P000020 11,537.000 CAMPBELL SOUP CO CASH DIVIDEND
.. 4/8/2020 4/8/2020 4/27/2020 0.000000 0.00 4,037.95 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 14040H105 20200508P000030 25,920.000 CAPITAL ONE FINANCIAL CORP CASH
DIV.. 5/8/2020 5/8/2020 5/21/2020 0.000000 0.00 10,368.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 14149Y108 20200630P000020 16,255.000 CARDINAL HEALTH INC CASH DIVIDEND
.. 6/30/2020 6/30/2020 7/15/2020 0.000000 0.00 7,898.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 14448C104 20200625P000030 46,458.000 CARRIER GLOBAL CORP CASH DIVIDEND
.. 6/25/2020 6/25/2020 7/20/2020 0.000000 0.00 3,716.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 14448C104 20200625S002601 GT.. -1,131.000 CARRIER GLOBAL CORP LATE POSTING .. 6/25/2020 6/25/2020 7/20/2020 0.000000 0.00 -90.48 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 149123101 20200417P000010 37,744.000 CATERPILLAR INC CASH DIVIDEND
10.. 4/17/2020 4/17/2020 5/20/2020 0.000000 0.00 38,876.32 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 150870103 20200424P000010 8,255.000 CELANESE CORP CASH DIVIDEND       0.. 4/24/2020 4/24/2020 5/7/2020 0.000000 0.00 5,118.10 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 15189T107 20200520P000020 27,952.000 CENTERPOINT ENERGY INC CASH
DIVIDE.. 5/20/2020 5/20/2020 6/11/2020 0.000000 0.00 4,192.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 156700106 20200529P000030 54,609.000 CENTURYLINK INC CASH DIVIDEND
02.. 5/29/2020 5/29/2020 6/12/2020 0.000000 0.00 13,652.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 156782104 20200402P000030 21,451.000 CERNER CORP CASH DIVIDEND       018% 4/2/2020 4/2/2020 4/17/2020 0.000000 0.00 3,861.18 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 156782104 20200604P000060 17,481.000 CERNER CORP CASH DIVIDEND       018% 6/4/2020 6/4/2020 7/17/2020 0.000000 0.00 3,146.58 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 166764100 20200518P000010 105,237.000 CHEVRON CORP CASH DIVIDEND
129% 5/18/2020 5/18/2020 6/10/2020 0.000000 0.00 135,755.73 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 171340102 20200514P000040 13,658.000 CHURCH & DWIGHT CO INC CASH
DIVIDE.. 5/14/2020 5/14/2020 6/1/2020 0.000000 0.00 3,277.92 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 172062101 20200616P000010 8,143.000 CINCINNATI FINANCIAL CORP CASH
DIVID.. 6/16/2020 6/16/2020 7/15/2020 0.000000 0.00 4,885.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 17275R102 20200402P000040 289,728.000 CISCO SYSTEMS INC CASH DIVIDEND
.. 4/2/2020 4/2/2020 4/22/2020 0.000000 0.00 104,302.08 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 172967424 20200501P000010 121,506.000 CITIGROUP INC CASH DIVIDEND       051% 5/1/2020 5/1/2020 5/22/2020 0.000000 0.00 61,968.06 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 174610105 20200428P000010 29,689.000 CITIZENS FINANCIAL GROUP INC CASH
DI.. 4/28/2020 4/28/2020 5/13/2020 0.000000 0.00 11,578.71 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 177376100 20200604P000070 6,401.000 CITRIX SYSTEMS INC CASH DIVIDEND
.. 6/4/2020 6/4/2020 6/19/2020 0.000000 0.00 2,240.35 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 189054109 20200421P000020 8,571.000 CLOROX CO/THE CASH DIVIDEND
106% 4/21/2020 4/21/2020 5/8/2020 0.000000 0.00 9,085.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 191216100 20200612P000040 206,673.000 COCA-COLA CO/THE CASH DIVIDEND
.. 6/12/2020 6/12/2020 7/1/2020 0.000000 0.00 84,735.93 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 192446102 20200519P000030 30,475.000 COGNIZANT TECHNOLOGY SOLUTIONS
C.. 5/19/2020 5/19/2020 5/29/2020 0.000000 0.00 6,704.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 194162103 20200417P000020 58,532.000 COLGATE-PALMOLIVE CO CASH
DIVIDEN.. 4/17/2020 4/17/2020 5/15/2020 0.000000 0.00 25,754.08 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 20030N101 20200630P000030 253,566.000 COMCAST CORP CASH DIVIDEND
023% 6/30/2020 6/30/2020 7/22/2020 0.000000 0.00 58,320.18 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 200340107 20200612P000050 7,726.000 COMERICA INC CASH DIVIDEND       068% 6/12/2020 6/12/2020 7/1/2020 0.000000 0.00 5,253.68 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 205887102 20200429P000030 33,236.000 CONAGRA BRANDS INC CASH DIVIDEND
.. 4/29/2020 4/29/2020 6/3/2020 0.000000 0.00 7,062.65 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 20605P101 20200507P000020 11,188.000 CONCHO RESOURCES INC CASH
DIVIDEN.. 5/7/2020 5/7/2020 6/26/2020 0.000000 0.00 2,237.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 20825C104 20200508P000040 61,069.000 CONOCOPHILLIPS CASH DIVIDEND
04.. 5/8/2020 5/8/2020 6/1/2020 0.000000 0.00 25,648.98 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 209115104 20200512P000010 18,501.000 CONSOLIDATED EDISON INC CASH
DIVID.. 5/12/2020 5/12/2020 6/15/2020 0.000000 0.00 14,153.27 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 21036P108 20200504P000010 9,322.000 CONSTELLATION BRANDS INC CASH
DIVI.. 5/4/2020 5/4/2020 5/19/2020 0.000000 0.00 6,991.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 219350105 20200528P000060 42,805.000 CORNING INC CASH DIVIDEND       022% 5/28/2020 5/28/2020 6/30/2020 0.000000 0.00 9,417.10 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 22052L104 20200514P000050 41,652.000 CORTEVA INC CASH DIVIDEND       013% 5/14/2020 5/14/2020 6/15/2020 0.000000 0.00 5,414.76 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DA 22160K105 20200430P000030 24,588.000 COSTCO WHOLESALE CORP CASH
DIVID.. 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 17,211.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 222070203 20200515A000290 0.000 COTY INC 4/1/2020 2/14/2020 3/27/2020 0.000000 0.00 -1,900.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 22822V101 20200611P000060 22,284.000 CROWN CASTLE INTERNATIONAL COR C.. 6/11/2020 6/11/2020 6/30/2020 0.000000 0.00 26,740.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 231021106 20200521P000030 8,527.000 CUMMINS INC CASH DIVIDEND       131% 5/21/2020 5/21/2020 6/4/2020 0.000000 0.00 11,178.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 23331A109 20200508P000050 18,663.000 DR HORTON INC CASH DIVIDEND
017% 5/8/2020 5/8/2020 5/21/2020 0.000000 0.00 3,266.03 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 233331107 20200612P000060 10,296.000 DTE ENERGY CO CASH DIVIDEND
101% 6/12/2020 6/12/2020 7/15/2020 0.000000 0.00 10,424.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 235851102 20200625P000040 33,850.000 DANAHER CORP CASH DIVIDEND
018% 6/25/2020 6/25/2020 7/31/2020 0.000000 0.00 6,093.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 235851102 20200625S003391 GT.. 1,181.000 DANAHER CORP LATE POSTING
DIVIDEN.. 6/25/2020 6/25/2020 7/31/2020 0.000000 0.00 212.58 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 244199105 20200629P000060 17,417.000 DEERE & CO CASH DIVIDEND       076% 6/29/2020 6/29/2020 8/10/2020 0.000000 0.00 13,236.92 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 24906P109 20200625P000050 12,014.000 DENTSPLY SIRONA INC CASH DIVIDEND
.. 6/25/2020 6/25/2020 7/10/2020 0.000000 0.00 1,201.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 24906P109 20200625S001051 GT.. 182.000 DENTSPLY SIRONA INC LATE POSTING
DI.. 6/25/2020 6/25/2020 7/10/2020 0.000000 0.00 18.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 25179M103 20200612P000070 20,742.000 DEVON ENERGY CORP CASH DIVIDEND
.. 6/12/2020 6/12/2020 6/30/2020 0.000000 0.00 2,281.62 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 25278X109 20200513P000040 8,968.000 DIAMONDBACK ENERGY INC CASH
DIVID.. 5/13/2020 5/13/2020 5/21/2020 0.000000 0.00 3,363.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 253868103 20200612P000080 14,089.000 DIGITAL REALTY TRUST INC CASH
DIVIDE.. 6/12/2020 6/12/2020 6/30/2020 0.000000 0.00 15,779.68 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 254709108 20200520P000030 17,446.000 DISCOVER FINANCIAL SERVICES CASH
DI.. 5/20/2020 5/20/2020 6/4/2020 0.000000 0.00 7,676.24 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 256677105 20200406P000010 17,388.000 DOLLAR GENERAL CORP CASH
DIVIDEND.. 4/6/2020 4/6/2020 4/21/2020 0.000000 0.00 6,259.68 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 25746U109 20200604P000080 45,809.000 DOMINION ENERGY INC CASH DIVIDEND
.. 6/4/2020 6/4/2020 6/20/2020 0.000000 0.00 43,060.46 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 25754A201 20200612P000090 2,072.000 DOMINO'S PIZZA INC CASH DIVIDEND
.. 6/12/2020 6/12/2020 6/30/2020 0.000000 0.00 1,616.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 260003108 20200528P000070 8,085.000 DOVER CORP CASH DIVIDEND       049% 5/28/2020 5/28/2020 6/15/2020 0.000000 0.00 3,961.65 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 260557103 20200528P000080 41,268.000 DOW INC CASH DIVIDEND       070% 5/28/2020 5/28/2020 6/12/2020 0.000000 0.00 28,887.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 264411505 20200513P000050 20,457.000 DUKE REALTY CORP CASH DIVIDEND
.. 5/13/2020 5/13/2020 5/29/2020 0.000000 0.00 4,807.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 26441C204 20200514P000060 40,574.000 DUKE ENERGY CORP CASH DIVIDEND
.. 5/14/2020 5/14/2020 6/16/2020 0.000000 0.00 38,342.43 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 26614N102 20200528P000090 41,230.000 DUPONT DE NEMOURS INC CASH
DIVIDE.. 5/28/2020 5/28/2020 6/15/2020 0.000000 0.00 12,369.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 26875P101 20200415P000030 39,732.000 EOG RESOURCES INC CASH DIVIDEND
.. 4/15/2020 4/15/2020 4/30/2020 0.000000 0.00 14,899.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 269246401 20200512P000020 12,573.000 E*TRADE FINANCIAL CORP CASH DIVIDE.. 5/12/2020 5/12/2020 5/19/2020 0.000000 0.00 1,760.22 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 277432100 20200612P000100 7,288.000 EASTMAN CHEMICAL CO CASH DIVIDEND
.. 6/12/2020 6/12/2020 7/10/2020 0.000000 0.00 4,810.08 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 278642103 20200529P000040 42,560.000 EBAY INC CASH DIVIDEND       016% 5/29/2020 5/29/2020 6/19/2020 0.000000 0.00 6,809.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 278865100 20200615P000030 13,441.000 ECOLAB INC CASH DIVIDEND       047% 6/15/2020 6/15/2020 7/15/2020 0.000000 0.00 6,317.27 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 291011104 20200514P000070 33,903.000 EMERSON ELECTRIC CO CASH DIVIDEND
.. 5/14/2020 5/14/2020 6/10/2020 0.000000 0.00 16,951.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 29364G103 20200506P000010 11,081.000 ENTERGY CORP CASH DIVIDEND
093% 5/6/2020 5/6/2020 6/1/2020 0.000000 0.00 10,305.33 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 294429105 20200521P000040 6,739.000 EQUIFAX INC CASH DIVIDEND       039% 5/21/2020 5/21/2020 6/12/2020 0.000000 0.00 2,628.21 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 29444U700 20200519P000040 4,746.000 EQUINIX INC CASH DIVIDEND       266% 5/19/2020 5/19/2020 6/17/2020 0.000000 0.00 12,624.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 29476L107 20200619P000030 18,709.000 EQUITY RESIDENTIAL CASH DIVIDEND
.. 6/19/2020 6/19/2020 7/10/2020 0.000000 0.00 11,272.17 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 297178105 20200629P000070 3,642.000 ESSEX PROPERTY TRUST INC CASH
DIVI.. 6/29/2020 6/29/2020 7/15/2020 0.000000 0.00 7,566.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 30034W106 20200519P000050 12,684.000 EVERGY INC CASH DIVIDEND       050% 5/19/2020 5/19/2020 6/19/2020 0.000000 0.00 6,405.42 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 30040W108 20200519P000060 18,019.000 EVERSOURCE ENERGY CASH DIVIDEND
.. 5/19/2020 5/19/2020 6/30/2020 0.000000 0.00 10,225.78 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 30161N101 20200514P000080 54,103.000 EXELON CORP CASH DIVIDEND       038% 5/14/2020 5/14/2020 6/10/2020 0.000000 0.00 20,694.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 302130109 20200529P000050 9,478.000 EXPEDITORS INTERNATIONAL OF WA
CA.. 5/29/2020 5/29/2020 6/15/2020 0.000000 0.00 4,928.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 30225T102 20200612P000110 6,941.000 EXTRA SPACE STORAGE INC CASH
DIVID.. 6/12/2020 6/12/2020 6/30/2020 0.000000 0.00 6,246.90 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DA 30231G102 20200512P000030 235,483.000 EXXON MOBIL CORP CASH DIVIDEND
.. 5/12/2020 5/12/2020 6/10/2020 0.000000 0.00 204,870.21 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 302445101 20200521P000050 7,466.000 FLIR SYSTEMS INC CASH DIVIDEND
01.. 5/21/2020 5/21/2020 6/5/2020 0.000000 0.00 1,269.22 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 302491303 20200629P000080 7,206.000 FMC CORP CASH DIVIDEND       044% 6/29/2020 6/29/2020 7/16/2020 0.000000 0.00 3,170.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 311900104 20200427P000020 39,169.000 FASTENAL CO CASH DIVIDEND       025% 4/27/2020 4/27/2020 5/26/2020 0.000000 0.00 9,792.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 313747206 20200619P000040 3,764.000 FEDERAL REALTY INVESTMENT TRUS
CA.. 6/19/2020 6/19/2020 7/15/2020 0.000000 0.00 3,952.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 31428X106 20200626P000010 13,381.000 FEDEX CORP CASH DIVIDEND       065% 6/26/2020 6/26/2020 7/13/2020 0.000000 0.00 8,697.65 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 31620M106 20200611P000070 32,941.000 FIDELITY NATIONAL INFORMATION CASH
.. 6/11/2020 6/11/2020 6/26/2020 0.000000 0.00 11,529.35 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 316773100 20200629P000090 39,633.000 FIFTH THIRD BANCORP CASH DIVIDEND
.. 6/29/2020 6/29/2020 7/15/2020 0.000000 0.00 10,700.91 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 33616C100 20200429P000040 11,509.000 FIRST REPUBLIC BANK/CA CASH
DIVIDEN.. 4/29/2020 4/29/2020 5/14/2020 0.000000 0.00 2,301.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 337932107 20200506P000020 30,071.000 FIRSTENERGY CORP CASH DIVIDEND
.. 5/6/2020 5/6/2020 6/1/2020 0.000000 0.00 11,727.69 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 34354P105 20200618P000040 7,014.000 FLOWSERVE CORP CASH DIVIDEND
0.. 6/18/2020 6/18/2020 7/6/2020 0.000000 0.00 1,402.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 34959J108 20200528P000100 16,447.000 FORTIVE CORP CASH DIVIDEND       007% 5/28/2020 5/28/2020 6/26/2020 0.000000 0.00 1,151.29 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 34964C106 20200528P000110 7,744.000 FORTUNE BRANDS HOME & SECURITY C.. 5/28/2020 5/28/2020 6/17/2020 0.000000 0.00 1,858.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 363576109 20200604P000090 10,381.000 ARTHUR J GALLAGHER & CO CASH
DIVID.. 6/4/2020 6/4/2020 6/19/2020 0.000000 0.00 4,671.45 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 369550108 20200408P000030 16,004.000 GENERAL DYNAMICS CORP CASH
DIVIDE.. 4/8/2020 4/8/2020 5/8/2020 0.000000 0.00 17,604.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 369604103 20200626P000020 486,960.000 GENERAL ELECTRIC CO CASH DIVIDEND
.. 6/26/2020 6/26/2020 7/27/2020 0.000000 0.00 4,869.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 370334104 20200408P000040 41,277.000 GENERAL MILLS INC CASH DIVIDEND
.. 4/8/2020 4/8/2020 5/1/2020 0.000000 0.00 20,225.73 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 372460105 20200604P000100 8,086.000 GENUINE PARTS CO CASH DIVIDEND
.. 6/4/2020 6/4/2020 7/1/2020 0.000000 0.00 6,387.94 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 375558103 20200611P000080 67,808.000 GILEAD SCIENCES INC CASH DIVIDEND
.. 6/11/2020 6/11/2020 6/29/2020 0.000000 0.00 46,109.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 37940X102 20200611P000090 16,109.000 GLOBAL PAYMENTS INC CASH DIVIDEND
.. 6/11/2020 6/11/2020 6/26/2020 0.000000 0.00 3,141.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 37959E102 20200402P000050 6,804.000 GLOBE LIFE INC CASH DIVIDEND       018% 4/2/2020 4/2/2020 5/1/2020 0.000000 0.00 1,275.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 38141G104 20200529P000060 17,736.000 GOLDMAN SACHS GROUP INC/THE CASH
.. 5/29/2020 5/29/2020 6/29/2020 0.000000 0.00 22,170.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 384802104 20200508P000060 2,428.000 WW GRAINGER INC CASH DIVIDEND
1.. 5/8/2020 5/8/2020 6/1/2020 0.000000 0.00 3,496.32 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 40434L105 20200609P000040 79,426.000 HP INC CASH DIVIDEND       017% 6/9/2020 6/9/2020 7/1/2020 0.000000 0.00 13,994.86 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 406216101 20200602P000030 48,854.000 HALLIBURTON CO CASH DIVIDEND
00.. 6/2/2020 6/2/2020 6/24/2020 0.000000 0.00 2,198.43 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 410345102 20200518P000020 20,130.000 HANESBRANDS INC CASH DIVIDEND
0.. 5/18/2020 5/18/2020 6/9/2020 0.000000 0.00 3,019.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 412822108 20200521P000060 8,587.000 HARLEY-DAVIDSON INC CASH DIVIDEND
.. 5/21/2020 5/21/2020 6/12/2020 0.000000 0.00 171.74 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 416515104 20200529P000070 20,059.000 HARTFORD FINANCIAL SERVICES GR CA.. 5/29/2020 5/29/2020 7/2/2020 0.000000 0.00 6,519.18 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 418056107 20200430P000040 7,082.000 HASBRO INC CASH DIVIDEND       068% 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 4,815.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 42250P103 20200507P000030 27,547.000 HEALTHPEAK PROPERTIES INC CASH
DIV.. 5/7/2020 5/7/2020 5/19/2020 0.000000 0.00 10,192.39 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 423452101 20200508P000070 6,036.000 HELMERICH & PAYNE INC CASH DIVIDEN.. 5/8/2020 5/8/2020 6/1/2020 0.000000 0.00 4,285.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 426281101 20200527P000020 4,282.000 JACK HENRY & ASSOCIATES INC CASH
DI.. 5/27/2020 5/27/2020 6/12/2020 0.000000 0.00 1,841.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 427866108 20200521P000070 8,254.000 HERSHEY CO/THE CASH DIVIDEND
07.. 5/21/2020 5/21/2020 6/15/2020 0.000000 0.00 6,380.34 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 42809H107 20200612P000120 13,882.000 HESS CORP CASH DIVIDEND       025% 6/12/2020 6/12/2020 6/30/2020 0.000000 0.00 3,470.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 42824C109 20200609P000050 69,355.000 HEWLETT PACKARD ENTERPRISE CO
CA.. 6/9/2020 6/9/2020 7/1/2020 0.000000 0.00 8,322.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 436106108 20200522P000040 8,264.000 HOLLYFRONTIER CORP CASH DIVIDEND
.. 5/22/2020 5/22/2020 6/18/2020 0.000000 0.00 2,892.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 437076102 20200603P000020 60,710.000 HOME DEPOT INC/THE CASH DIVIDEND
.. 6/3/2020 6/3/2020 6/18/2020 0.000000 0.00 91,065.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 438516106 20200514P000090 39,767.000 HONEYWELL INTERNATIONAL INC CASH .. 5/14/2020 5/14/2020 6/5/2020 0.000000 0.00 35,790.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 440452100 20200409P000010 18,991.000 HORMEL FOODS CORP CASH DIVIDEND
.. 4/9/2020 4/9/2020 5/15/2020 0.000000 0.00 4,415.41 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DA 444859102 20200629P000100 7,360.000 HUMANA INC CASH DIVIDEND       062% 6/29/2020 6/29/2020 7/31/2020 0.000000 0.00 4,600.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 445658107 20200507P000040 4,745.000 JB HUNT TRANSPORT SERVICES INC
CAS.. 5/7/2020 5/7/2020 5/22/2020 0.000000 0.00 1,281.15 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 446150104 20200616P000020 55,353.000 HUNTINGTON BANCSHARES INC/OH
CAS.. 6/16/2020 6/16/2020 7/1/2020 0.000000 0.00 8,302.95 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 446413106 20200528P000120 2,276.000 HUNTINGTON INGALLS INDUSTRIES CAS.. 5/28/2020 5/28/2020 6/12/2020 0.000000 0.00 2,344.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 45167R104 20200514P000100 4,233.000 IDEX CORP CASH DIVIDEND       050% 5/14/2020 5/14/2020 5/29/2020 0.000000 0.00 2,116.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 452308109 20200629P000110 16,005.000 ILLINOIS TOOL WORKS INC CASH DIVIDE.. 6/29/2020 6/29/2020 7/15/2020 0.000000 0.00 17,125.35 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 458140100 20200506P000030 242,100.000 INTEL CORP CASH DIVIDEND       033% 5/6/2020 5/6/2020 6/1/2020 0.000000 0.00 79,893.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 45866F104 20200615P000040 29,846.000 INTERCONTINENTAL EXCHANGE INC
CAS.. 6/15/2020 6/15/2020 6/30/2020 0.000000 0.00 8,953.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 459200101 20200507P000050 49,290.000 INTERNATIONAL BUSINESS MACHINE CA.. 5/7/2020 5/7/2020 6/10/2020 0.000000 0.00 80,342.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 459506101 20200624P000010 5,843.000 INTERNATIONAL FLAVORS & FRAGRA
CA.. 6/24/2020 6/24/2020 7/6/2020 0.000000 0.00 4,382.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 460146103 20200526P000020 21,823.000 INTERNATIONAL PAPER CO CASH
DIVIDE.. 5/26/2020 5/26/2020 6/15/2020 0.000000 0.00 11,184.29 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 460690100 20200529P000080 21,579.000 INTERPUBLIC GROUP OF COS INC/T CAS.. 5/29/2020 5/29/2020 6/15/2020 0.000000 0.00 5,502.65 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 461202103 20200409P000020 17,778.000 INTUIT INC CASH DIVIDEND       053% 4/9/2020 4/9/2020 4/20/2020 0.000000 0.00 9,422.34 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 46284V101 20200612P000130 15,390.000 IRON MOUNTAIN INC CASH DIVIDEND
.. 6/12/2020 6/12/2020 7/2/2020 0.000000 0.00 9,518.72 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 46625H100 20200403P000010 214,208.000 JPMORGAN CHASE & CO CASH
DIVIDEND.. 4/3/2020 4/3/2020 4/30/2020 0.000000 0.00 192,787.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 469814107 20200519P000070 7,541.000 JACOBS ENGINEERING GROUP INC
CASH.. 5/19/2020 5/19/2020 6/17/2020 0.000000 0.00 1,432.79 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 478160104 20200522P000050 146,477.000 JOHNSON & JOHNSON CASH DIVIDEND
.. 5/22/2020 5/22/2020 6/9/2020 0.000000 0.00 147,941.77 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 48203R104 20200529P000090 18,628.000 JUNIPER NETWORKS INC CASH
DIVIDEND.. 5/29/2020 5/29/2020 6/22/2020 0.000000 0.00 3,725.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 482480100 20200515P000040 8,782.000 KLA CORP CASH DIVIDEND       085% 5/15/2020 5/15/2020 6/2/2020 0.000000 0.00 7,464.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 485170302 20200605P000030 5,517.000 KANSAS CITY SOUTHERN CASH DIVIDEN.. 6/5/2020 6/5/2020 7/8/2020 0.000000 0.00 2,206.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 487836108 20200529P000100 13,858.000 KELLOGG CO CASH DIVIDEND       057% 5/29/2020 5/29/2020 6/15/2020 0.000000 0.00 7,899.06 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 493267108 20200601P000010 54,818.000 KEYCORP CASH DIVIDEND       018% 6/1/2020 6/1/2020 6/15/2020 0.000000 0.00 10,141.33 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 494368103 20200604P000110 19,079.000 KIMBERLY-CLARK CORP CASH DIVIDEND
.. 6/4/2020 6/4/2020 7/2/2020 0.000000 0.00 20,414.53 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 49446R109 20200401P000010 28,837.000 KIMCO REALTY CORP CASH DIVIDEND
.. 4/1/2020 4/1/2020 4/15/2020 0.000000 0.00 8,074.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 49456B101 20200501P000020 108,409.000 KINDER MORGAN INC CASH DIVIDEND
.. 5/1/2020 5/1/2020 5/15/2020 0.000000 0.00 28,457.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 500754106 20200528P000130 34,662.000 KRAFT HEINZ CO/THE CASH DIVIDEND
.. 5/28/2020 5/28/2020 6/26/2020 0.000000 0.00 13,864.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 501044101 20200514P000110 44,635.000 KROGER CO/THE CASH DIVIDEND
016% 5/14/2020 5/14/2020 6/1/2020 0.000000 0.00 7,141.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 502431109 20200601P000020 12,303.000 L3HARRIS TECHNOLOGIES INC CASH
DIVI.. 6/1/2020 6/1/2020 6/16/2020 0.000000 0.00 10,457.55 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 512807108 20200616P000030 7,776.000 LAM RESEARCH CORP CASH DIVIDEND
.. 6/16/2020 6/16/2020 7/8/2020 0.000000 0.00 8,942.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 513272104 20200507P000060 8,129.000 LAMB WESTON HOLDINGS INC CASH
DIVI.. 5/7/2020 5/7/2020 6/5/2020 0.000000 0.00 1,869.67 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 524660107 20200612P000140 7,054.000 LEGGETT & PLATT INC CASH DIVIDEND
.. 6/12/2020 6/12/2020 7/15/2020 0.000000 0.00 2,821.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 525327102 20200612P000150 7,132.000 LEIDOS HOLDINGS INC CASH DIVIDEND
.. 6/12/2020 6/12/2020 6/30/2020 0.000000 0.00 2,424.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 526057104 20200420P000010 19,115.000 LENNAR CORP CASH DIVIDEND       012% 4/20/2020 4/20/2020 5/5/2020 0.000000 0.00 2,389.38 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 532457108 20200514P000120 47,024.000 ELI LILLY AND CO CASH DIVIDEND
074.. 5/14/2020 5/14/2020 6/10/2020 0.000000 0.00 34,797.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 534187109 20200409P000030 13,545.000 LINCOLN NATIONAL CORP CASH
DIVIDEN.. 4/9/2020 4/9/2020 5/1/2020 0.000000 0.00 5,418.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 539830109 20200529P000110 13,815.000 LOCKHEED MARTIN CORP CASH
DIVIDEN.. 5/29/2020 5/29/2020 6/26/2020 0.000000 0.00 33,156.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 540424108 20200526P000030 14,236.000 LOEWS CORP CASH DIVIDEND       006% 5/26/2020 5/26/2020 6/9/2020 0.000000 0.00 889.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 548661107 20200421P000030 52,347.000 LOWE'S COS INC CASH DIVIDEND
055% 4/21/2020 4/21/2020 5/6/2020 0.000000 0.00 28,790.85 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 55261F104 20200529P000120 7,344.000 M&T BANK CORP CASH DIVIDEND
110% 5/29/2020 5/29/2020 6/30/2020 0.000000 0.00 8,078.40 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DA 552953101 20200609P000060 27,602.000 MGM RESORTS INTERNATIONAL CASH
DI.. 6/9/2020 6/9/2020 6/15/2020 0.000000 0.00 69.01 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 55354G100 20200514P000130 4,714.000 MSCI INC CASH DIVIDEND       068% 5/14/2020 5/14/2020 5/29/2020 0.000000 0.00 3,205.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 56585A102 20200519P000080 36,138.000 MARATHON PETROLEUM CORP CASH
DIV.. 5/19/2020 5/19/2020 6/10/2020 0.000000 0.00 20,960.04 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 57060D108 20200512P000040 2,111.000 MARKETAXESS HOLDINGS INC CASH
DIVI.. 5/12/2020 5/12/2020 5/27/2020 0.000000 0.00 1,266.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 571748102 20200407P000010 34,467.000 MARSH & MCLENNAN COS INC CASH
DIVI.. 4/7/2020 4/7/2020 5/15/2020 0.000000 0.00 15,682.49 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 573284106 20200529P000130 3,479.000 MARTIN MARIETTA MATERIALS INC CASH
.. 5/29/2020 5/29/2020 6/30/2020 0.000000 0.00 1,913.45 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 574599106 20200409P000040 19,403.000 MASCO CORP CASH DIVIDEND       013% 4/9/2020 4/9/2020 5/11/2020 0.000000 0.00 2,619.41 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 57636Q104 20200408P000050 60,628.000 MASTERCARD INC CASH DIVIDEND
04.. 4/8/2020 4/8/2020 5/8/2020 0.000000 0.00 24,251.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 57772K101 20200527P000030 15,061.000 MAXIM INTEGRATED PRODUCTS INC
CAS.. 5/27/2020 5/27/2020 6/12/2020 0.000000 0.00 7,229.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 579780206 20200409P000050 8,439.000 MCCORMICK & CO INC/MD CASH
DIVIDEN.. 4/9/2020 4/9/2020 4/27/2020 0.000000 0.00 5,232.18 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 580135101 20200529P000140 41,914.000 MCDONALD'S CORP CASH DIVIDEND
1.. 5/29/2020 5/29/2020 6/15/2020 0.000000 0.00 52,392.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 58155Q103 20200529P000150 8,989.000 MCKESSON CORP CASH DIVIDEND
04.. 5/29/2020 5/29/2020 7/1/2020 0.000000 0.00 3,685.49 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 58933Y105 20200612P000160 136,458.000 MERCK & CO INC CASH DIVIDEND
061% 6/12/2020 6/12/2020 7/7/2020 0.000000 0.00 83,239.38 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 59156R108 20200507P000070 43,505.000 METLIFE INC CASH DIVIDEND       046% 5/7/2020 5/7/2020 6/12/2020 0.000000 0.00 20,012.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 594918104 20200520P000040 424,583.000 MICROSOFT CORP CASH DIVIDEND
05.. 5/20/2020 5/20/2020 6/11/2020 0.000000 0.00 216,537.33 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 595017104 20200520P000050 13,300.000 MICROCHIP TECHNOLOGY INC CASH
DIVI.. 5/20/2020 5/20/2020 6/4/2020 0.000000 0.00 4,887.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 59522J103 20200414P000040 7,790.000 MID-AMERICA APARTMENT COMMUNIT
C.. 4/14/2020 4/14/2020 4/30/2020 0.000000 0.00 7,790.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 609207105 20200629P000120 79,469.000 MONDELEZ INTERNATIONAL INC CASH
DI.. 6/29/2020 6/29/2020 7/14/2020 0.000000 0.00 22,648.67 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 615369105 20200519P000090 9,037.000 MOODY'S CORP CASH DIVIDEND       056% 5/19/2020 5/19/2020 6/10/2020 0.000000 0.00 5,060.72 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 617446448 20200429P000050 84,013.000 MORGAN STANLEY CASH DIVIDEND
0.. 4/29/2020 4/29/2020 5/15/2020 0.000000 0.00 29,404.55 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 61945C103 20200603P000030 19,459.000 MOSAIC CO/THE CASH DIVIDEND
005% 6/3/2020 6/3/2020 6/18/2020 0.000000 0.00 972.95 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 620076307 20200612P000170 9,183.000 MOTOROLA SOLUTIONS INC CASH
DIVIDE.. 6/12/2020 6/12/2020 7/15/2020 0.000000 0.00 5,877.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 629377508 20200430P000050 14,003.000 NRG ENERGY INC CASH DIVIDEND
030.. 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 4,200.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 631103108 20200611P000100 6,150.000 NASDAQ INC CASH DIVIDEND       049% 6/11/2020 6/11/2020 6/26/2020 0.000000 0.00 3,013.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 64110D104 20200402P000060 15,587.000 NETAPP INC CASH DIVIDEND       048% 4/2/2020 4/2/2020 4/22/2020 0.000000 0.00 7,481.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 651229106 20200528P000140 21,208.000 NEWELL BRANDS INC CASH DIVIDEND
.. 5/28/2020 5/28/2020 6/15/2020 0.000000 0.00 4,877.84 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 651639106 20200603P000040 45,628.000 NEWMONT CORP CASH DIVIDEND       0.. 6/3/2020 6/3/2020 6/18/2020 0.000000 0.00 11,407.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 65339F101 20200601P000030 27,203.000 NEXTERA ENERGY INC CASH DIVIDEND
.. 6/1/2020 6/1/2020 6/15/2020 0.000000 0.00 38,084.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 654106103 20200529P000160 69,348.000 NIKE INC CASH DIVIDEND       024% 5/29/2020 5/29/2020 7/1/2020 0.000000 0.00 16,990.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 65473P105 20200429P000060 25,511.000 NISOURCE INC CASH DIVIDEND       021% 4/29/2020 4/29/2020 5/20/2020 0.000000 0.00 5,357.31 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 655044105 20200508P000080 26,620.000 NOBLE ENERGY INC CASH DIVIDEND
.. 5/8/2020 5/8/2020 5/26/2020 0.000000 0.00 532.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 655844108 20200507P000080 14,512.000 NORFOLK SOUTHERN CORP CASH DIVID.. 5/7/2020 5/7/2020 6/10/2020 0.000000 0.00 13,641.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 665859104 20200611P000110 11,356.000 NORTHERN TRUST CORP CASH DIVIDEN.. 6/11/2020 6/11/2020 7/1/2020 0.000000 0.00 7,949.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 666807102 20200529P000170 8,723.000 NORTHROP GRUMMAN CORP CASH
DIVID.. 5/29/2020 5/29/2020 6/17/2020 0.000000 0.00 12,648.35 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 668771108 20200609P000070 30,732.000 NORTONLIFELOCK INC CASH DIVIDEND
.. 6/9/2020 6/9/2020 6/24/2020 0.000000 0.00 3,841.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 670346105 20200512W000060 0.000 NUCOR CORP DIVIDEND WRITE-OFF 5/12/2020 5/12/2020 5/11/2020 0.000000 0.00 -0.01 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 670346105 20200629P000130 16,765.000 NUCOR CORP CASH DIVIDEND       040% 6/29/2020 6/29/2020 8/11/2020 0.000000 0.00 6,747.91 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 67066G104 20200604P000120 34,061.000 NVIDIA CORP CASH DIVIDEND       016% 6/4/2020 6/4/2020 6/26/2020 0.000000 0.00 5,449.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 674599105 20200612P000180 47,879.000 OCCIDENTAL PETROLEUM CORP CASH
DI.. 6/12/2020 6/12/2020 7/15/2020 0.000000 0.00 478.79 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DA 679580100 20200602P000040 5,331.000 OLD DOMINION FREIGHT LINE INC CASH
.. 6/2/2020 6/2/2020 6/17/2020 0.000000 0.00 799.65 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 681919106 20200611P000120 11,670.000 OMNICOM GROUP INC CASH DIVIDEND
.. 6/11/2020 6/11/2020 7/10/2020 0.000000 0.00 7,585.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 682680103 20200424P000020 28,212.000 ONEOK INC CASH DIVIDEND       093% 4/24/2020 4/24/2020 5/14/2020 0.000000 0.00 26,378.22 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 68389X105 20200408P000060 147,960.000 ORACLE CORP CASH DIVIDEND       024% 4/8/2020 4/8/2020 4/23/2020 0.000000 0.00 35,510.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 68902V107 20200521P000080 22,577.000 OTIS WORLDWIDE CORP CASH
DIVIDEND.. 5/21/2020 5/21/2020 6/10/2020 0.000000 0.00 4,515.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 693475105 20200415P000040 29,925.000 PNC FINANCIAL SERVICES GROUP I CAS.. 4/15/2020 4/15/2020 5/5/2020 0.000000 0.00 34,413.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 693506107 20200508P000090 13,160.000 PPG INDUSTRIES INC CASH DIVIDEND
.. 5/8/2020 5/8/2020 6/12/2020 0.000000 0.00 6,711.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 69351T106 20200609P000080 41,153.000 PPL CORP CASH DIVIDEND       041% 6/9/2020 6/9/2020 7/1/2020 0.000000 0.00 17,078.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 693718108 20200511P000020 19,250.000 PACCAR INC CASH DIVIDEND       032% 5/11/2020 5/11/2020 6/2/2020 0.000000 0.00 6,160.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 695156109 20200612P000190 5,073.000 PACKAGING CORP OF AMERICA CASH
DI.. 6/12/2020 6/12/2020 7/15/2020 0.000000 0.00 4,007.67 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 701094104 20200507P000090 7,150.000 PARKER-HANNIFIN CORP CASH
DIVIDEND.. 5/7/2020 5/7/2020 6/5/2020 0.000000 0.00 6,292.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 704326107 20200514P000140 17,730.000 PAYCHEX INC CASH DIVIDEND       062% 5/14/2020 5/14/2020 5/28/2020 0.000000 0.00 10,992.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 712704105 20200430P000060 30,332.000 PEOPLE'S UNITED FINANCIAL INC CASH
D.. 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 5,459.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 712704105 20200430S000641 GT.. -5,614.000 PEOPLE'S UNITED FINANCIAL INC LATE
P.. 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 -1,010.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 713448108 20200604P000130 77,608.000 PEPSICO INC CASH DIVIDEND       102% 6/4/2020 6/4/2020 6/30/2020 0.000000 0.00 79,354.18 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 714046109 20200416P000020 7,588.000 PERKINELMER INC CASH DIVIDEND
00.. 4/16/2020 4/16/2020 5/8/2020 0.000000 0.00 531.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 717081103 20200507P000100 308,003.000 PFIZER INC CASH DIVIDEND       038% 5/7/2020 5/7/2020 6/5/2020 0.000000 0.00 117,041.14 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 718172109 20200619P000050 83,391.000 PHILIP MORRIS INTERNATIONAL IN CASH
.. 6/19/2020 6/19/2020 7/10/2020 0.000000 0.00 97,567.47 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 718546104 20200515P000050 24,731.000 PHILLIPS 66 CASH DIVIDEND       090% 5/15/2020 5/15/2020 6/1/2020 0.000000 0.00 22,257.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 723484101 20200501P000030 6,256.000 PINNACLE WEST CAPITAL CORP CASH
DI.. 5/1/2020 5/1/2020 6/1/2020 0.000000 0.00 4,895.32 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 723787107 20200629P000140 9,178.000 PIONEER NATURAL RESOURCES CO
CAS.. 6/29/2020 6/29/2020 7/14/2020 0.000000 0.00 5,047.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 74144T108 20200612P000200 12,524.000 T ROWE PRICE GROUP INC CASH
DIVIDE.. 6/12/2020 6/12/2020 6/30/2020 0.000000 0.00 11,271.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 74251V102 20200529P000180 14,372.000 PRINCIPAL FINANCIAL GROUP INC CASH
.. 5/29/2020 5/29/2020 6/26/2020 0.000000 0.00 8,048.32 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 742718109 20200423P000010 170,317.000 PROCTER & GAMBLE CO/THE CASH
DIVID.. 4/23/2020 4/23/2020 5/15/2020 0.000000 0.00 134,669.65 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 743315103 20200406P000020 39,928.000 PROGRESSIVE CORP/THE CASH
DIVIDEN.. 4/6/2020 4/6/2020 4/15/2020 0.000000 0.00 3,992.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 74340W103 20200615P000050 39,568.000 PROLOGIS INC CASH DIVIDEND       058% 6/15/2020 6/15/2020 6/30/2020 0.000000 0.00 22,949.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 744320102 20200522P000060 22,373.000 PRUDENTIAL FINANCIAL INC CASH DIVID.. 5/22/2020 5/22/2020 6/18/2020 0.000000 0.00 24,610.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 744573106 20200608P000020 28,146.000 PUBLIC SERVICE ENTERPRISE GROU CA.. 6/8/2020 6/8/2020 6/30/2020 0.000000 0.00 13,791.54 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 744573106 20200608S000941 GT.. -1,040.000 PUBLIC SERVICE ENTERPRISE GROU
LAT.. 6/8/2020 6/8/2020 6/30/2020 0.000000 0.00 -509.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 74460D109 20200612P000210 8,052.000 PUBLIC STORAGE CASH DIVIDEND
20.. 6/12/2020 6/12/2020 6/30/2020 0.000000 0.00 16,104.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 745867101 20200611P000130 13,653.000 PULTEGROUP INC CASH DIVIDEND
01.. 6/11/2020 6/11/2020 7/2/2020 0.000000 0.00 1,638.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 747525103 20200603P000050 63,550.000 QUALCOMM INC CASH DIVIDEND
065% 6/3/2020 6/3/2020 6/25/2020 0.000000 0.00 41,307.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 74762E102 20200403P000020 9,718.000 QUANTA SERVICES INC CASH DIVIDEND
.. 4/3/2020 4/3/2020 4/15/2020 0.000000 0.00 485.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 74762E102 20200630P000040 7,663.000 QUANTA SERVICES INC CASH DIVIDEND
.. 6/30/2020 6/30/2020 7/15/2020 0.000000 0.00 383.15 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 74834L100 20200406P000030 9,199.000 QUEST DIAGNOSTICS INC CASH
DIVIDEN.. 4/6/2020 4/6/2020 4/21/2020 0.000000 0.00 5,151.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 754730109 20200630P000050 6,790.000 RAYMOND JAMES FINANCIAL INC CASH
D.. 6/30/2020 6/30/2020 7/15/2020 0.000000 0.00 2,512.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 75513E101 20200514P000150 81,695.562 RAYTHEON TECHNOLOGIES CORP CASH
.. 5/14/2020 5/14/2020 6/18/2020 0.000000 0.00 38,805.39 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 75513E101 20200619W000080 0.000 RAYTHEON TECHNOLOGIES CORP DIVID.. 6/19/2020 6/19/2020 6/18/2020 0.000000 0.00 -0.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 756109104 20200430P000070 19,073.000 REALTY INCOME CORP CASH DIVIDEND
.. 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 4,444.01 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DA 756109104 20200529P000190 19,073.000 REALTY INCOME CORP CASH DIVIDEND
.. 5/29/2020 5/29/2020 6/15/2020 0.000000 0.00 4,444.01 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 756109104 20200630P000060 19,118.000 REALTY INCOME CORP CASH DIVIDEND
.. 6/30/2020 6/30/2020 7/15/2020 0.000000 0.00 4,464.05 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 758849103 20200515P000060 9,326.000 REGENCY CENTERS CORP CASH DIVIDE.. 5/15/2020 5/15/2020 5/26/2020 0.000000 0.00 5,548.97 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 7591EP100 20200604P000140 53,687.000 REGIONS FINANCIAL CORP CASH
DIVIDE.. 6/4/2020 6/4/2020 7/1/2020 0.000000 0.00 8,321.49 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 760759100 20200630P000070 11,696.000 REPUBLIC SERVICES INC CASH
DIVIDEND.. 6/30/2020 6/30/2020 7/15/2020 0.000000 0.00 4,736.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 761152107 20200513P000060 8,002.000 RESMED INC CASH DIVIDEND       039% 5/13/2020 5/13/2020 6/18/2020 0.000000 0.00 3,120.78 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 770323103 20200522P000070 6,543.000 ROBERT HALF INTERNATIONAL INC
CASH.. 5/22/2020 5/22/2020 6/15/2020 0.000000 0.00 2,224.62 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 773903109 20200515P000070 6,431.000 ROCKWELL AUTOMATION INC CASH DIVI.. 5/15/2020 5/15/2020 6/10/2020 0.000000 0.00 6,559.62 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 775711104 20200508P000100 7,836.000 ROLLINS INC CASH DIVIDEND       008% 5/8/2020 5/8/2020 6/10/2020 0.000000 0.00 626.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 776696106 20200407P000020 7,107.000 ROPER TECHNOLOGIES INC CASH
DIVIDE.. 4/7/2020 4/7/2020 4/22/2020 0.000000 0.00 3,642.34 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 78409V104 20200526P000040 13,602.000 S&P GLOBAL INC CASH DIVIDEND
067% 5/26/2020 5/26/2020 6/10/2020 0.000000 0.00 9,113.34 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 78410G104 20200527P000040 6,267.000 SBA COMMUNICATIONS CORP CASH
DIVI.. 5/27/2020 5/27/2020 6/18/2020 0.000000 0.00 2,914.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 78440X101 20200429P000070 5,567.000 SL GREEN REALTY CORP CASH DIVIDEN.. 4/29/2020 4/29/2020 5/15/2020 0.000000 0.00 1,642.27 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 78440X101 20200528P000150 4,537.000 SL GREEN REALTY CORP CASH DIVIDEN.. 5/28/2020 5/28/2020 6/15/2020 0.000000 0.00 1,338.42 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 78440X101 20200629P000150 4,261.000 SL GREEN REALTY CORP CASH DIVIDEN.. 6/29/2020 6/29/2020 7/15/2020 0.000000 0.00 1,257.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 806857108 20200602P000050 77,048.000 SCHLUMBERGER LTD CASH DIVIDEND
.. 6/2/2020 6/2/2020 7/9/2020 0.000000 0.00 9,631.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 808513105 20200507P000110 63,629.000 CHARLES SCHWAB CORP/THE CASH
DIVI.. 5/7/2020 5/7/2020 5/22/2020 0.000000 0.00 11,453.22 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 81211K100 20200604P000150 8,600.000 SEALED AIR CORP CASH DIVIDEND
01.. 6/4/2020 6/4/2020 6/19/2020 0.000000 0.00 1,376.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 816851109 20200625P000060 16,234.000 SEMPRA ENERGY CASH DIVIDEND
104.. 6/25/2020 6/25/2020 7/15/2020 0.000000 0.00 16,964.53 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 816851109 20200625S001821 GT.. 52.000 SEMPRA ENERGY LATE POSTING DIVIDE.. 6/25/2020 6/25/2020 7/15/2020 0.000000 0.00 54.34 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 824348106 20200521P000090 4,572.000 SHERWIN-WILLIAMS CO/THE CASH DIVID.. 5/21/2020 5/21/2020 6/5/2020 0.000000 0.00 6,126.48 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 83088M102 20200520P000060 9,482.000 SKYWORKS SOLUTIONS INC CASH DIVID.. 5/20/2020 5/20/2020 6/11/2020 0.000000 0.00 4,172.08 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 831865209 20200429P000080 9,361.000 AO SMITH CORP CASH DIVIDEND
024% 4/29/2020 4/29/2020 5/15/2020 0.000000 0.00 2,246.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 832696405 20200514P000160 6,348.000 JM SMUCKER CO/THE CASH DIVIDEND
.. 5/14/2020 5/14/2020 6/1/2020 0.000000 0.00 5,586.24 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 833034101 20200520P000070 3,052.000 SNAP-ON INC CASH DIVIDEND       108% 5/20/2020 5/20/2020 6/10/2020 0.000000 0.00 3,296.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 842587107 20200515P000080 58,368.000 SOUTHERN CO/THE CASH DIVIDEND
0.. 5/15/2020 5/15/2020 6/8/2020 0.000000 0.00 37,355.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 854502101 20200601P000040 8,460.000 STANLEY BLACK & DECKER INC CASH DI.. 6/1/2020 6/1/2020 6/16/2020 0.000000 0.00 5,837.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 855244109 20200507P000120 65,729.000 STARBUCKS CORP CASH DIVIDEND
04.. 5/7/2020 5/7/2020 5/22/2020 0.000000 0.00 26,948.89 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 857477103 20200630P000080 19,594.000 STATE STREET CORP CASH DIVIDEND
.. 6/30/2020 6/30/2020 7/16/2020 0.000000 0.00 10,188.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 863667101 20200629P000160 17,946.000 STRYKER CORP CASH DIVIDEND
057% 6/29/2020 6/29/2020 7/31/2020 0.000000 0.00 10,318.95 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 87165B103 20200501P000040 31,412.000 SYNCHRONY FINANCIAL CASH DIVIDEND
.. 5/1/2020 5/1/2020 5/14/2020 0.000000 0.00 6,910.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 871829107 20200402P000070 34,846.000 SYSCO CORP CASH DIVIDEND       045% 4/2/2020 4/2/2020 4/24/2020 0.000000 0.00 15,680.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 87612E106 20200519P000100 28,203.000 TARGET CORP CASH DIVIDEND       066% 5/19/2020 5/19/2020 6/10/2020 0.000000 0.00 18,613.98 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 879369106 20200514P000170 2,577.000 TELEFLEX INC CASH DIVIDEND       034% 5/14/2020 5/14/2020 6/15/2020 0.000000 0.00 876.18 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 882508104 20200501P000050 52,025.000 TEXAS INSTRUMENTS INC CASH
DIVIDEN.. 5/1/2020 5/1/2020 5/18/2020 0.000000 0.00 46,822.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 883203101 20200611P000140 12,234.000 TEXTRON INC CASH DIVIDEND       002% 6/11/2020 6/11/2020 7/1/2020 0.000000 0.00 244.68 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 883556102 20200612P000220 21,492.000 THERMO FISHER SCIENTIFIC INC CASH
DI.. 6/12/2020 6/12/2020 7/15/2020 0.000000 0.00 4,728.24 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 88579Y101 20200521P000100 32,005.000 3M CO CASH DIVIDEND       147% 5/21/2020 5/21/2020 6/12/2020 0.000000 0.00 47,047.35 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 886547108 20200619P000060 5,786.000 TIFFANY & CO CASH DIVIDEND       058% 6/19/2020 6/19/2020 7/10/2020 0.000000 0.00 3,355.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 892356106 20200522P000080 6,589.000 TRACTOR SUPPLY CO CASH DIVIDEND
.. 5/22/2020 5/22/2020 6/9/2020 0.000000 0.00 2,306.15 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DA 89417E109 20200609P000090 13,834.000 TRAVELERS COS INC/THE CASH
DIVIDEN.. 6/9/2020 6/9/2020 6/30/2020 0.000000 0.00 11,758.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 89832Q109 20200514P000180 74,637.000 TRUIST FINANCIAL CORP CASH
DIVIDEND.. 5/14/2020 5/14/2020 6/1/2020 0.000000 0.00 33,586.65 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 902494103 20200529P000200 16,429.000 TYSON FOODS INC CASH DIVIDEND
04.. 5/29/2020 5/29/2020 6/15/2020 0.000000 0.00 6,900.18 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 902653104 20200408P000070 20,014.000 UDR INC CASH DIVIDEND       036% 4/8/2020 4/8/2020 4/30/2020 0.000000 0.00 7,205.04 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 902973304 20200629P000170 76,310.000 US BANCORP CASH DIVIDEND       042% 6/29/2020 6/29/2020 7/15/2020 0.000000 0.00 32,050.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 907818108 20200528P000160 38,636.000 UNION PACIFIC CORP CASH DIVIDEND
.. 5/28/2020 5/28/2020 6/30/2020 0.000000 0.00 37,476.92 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 911312106 20200522P000090 39,001.000 UNITED PARCEL SERVICE INC CASH
DIVI.. 5/22/2020 5/22/2020 6/10/2020 0.000000 0.00 39,391.01 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 91324P102 20200619P000070 50,779.000 UNITEDHEALTH GROUP INC CASH
DIVIDE.. 6/19/2020 6/19/2020 6/30/2020 0.000000 0.00 63,473.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 91529Y106 20200424P000030 14,087.000 UNUM GROUP CASH DIVIDEND       028% 4/24/2020 4/24/2020 5/15/2020 0.000000 0.00 4,014.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 918204108 20200609P000100 17,552.000 VF CORP CASH DIVIDEND       048% 6/9/2020 6/9/2020 6/22/2020 0.000000 0.00 8,424.96 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 91913Y100 20200513P000070 22,855.000 VALERO ENERGY CORP CASH DIVIDEND
.. 5/13/2020 5/13/2020 6/3/2020 0.000000 0.00 22,397.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 92276F100 20200630P000090 20,769.000 VENTAS INC CASH DIVIDEND       045% 6/30/2020 6/30/2020 7/14/2020 0.000000 0.00 9,346.05 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 92343V104 20200409P000060 282,456.000 VERIZON COMMUNICATIONS INC CASH
DI.. 4/9/2020 4/9/2020 5/1/2020 0.000000 0.00 173,710.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 92345Y106 20200612P000230 8,783.000 VERISK ANALYTICS INC CASH DIVIDEND
.. 6/12/2020 6/12/2020 6/30/2020 0.000000 0.00 2,371.41 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 92556H206 20200612P000240 28,964.000 VIACOMCBS INC CASH DIVIDEND
024% 6/12/2020 6/12/2020 7/1/2020 0.000000 0.00 6,951.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 92826C839 20200513P000080 95,273.000 VISA INC CASH DIVIDEND       030% 5/13/2020 5/13/2020 6/2/2020 0.000000 0.00 28,581.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 929042109 20200508P000110 8,816.000 VORNADO REALTY TRUST CASH
DIVIDEN.. 5/8/2020 5/8/2020 5/22/2020 0.000000 0.00 5,818.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 929160109 20200521P000110 7,366.000 VULCAN MATERIALS CO CASH DIVIDEND
.. 5/21/2020 5/21/2020 6/5/2020 0.000000 0.00 2,504.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 92939U106 20200513P000090 17,556.000 WEC ENERGY GROUP INC CASH
DIVIDEN.. 5/13/2020 5/13/2020 6/1/2020 0.000000 0.00 11,104.17 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 929740108 20200507P000130 10,135.000 WESTINGHOUSE AIR BRAKE TECHNOL C.. 5/7/2020 5/7/2020 5/22/2020 0.000000 0.00 1,216.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 931142103 20200507P000140 78,952.000 WALMART INC CASH DIVIDEND       054% 5/7/2020 5/7/2020 6/1/2020 0.000000 0.00 42,634.08 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 931427108 20200519P000110 41,727.000 WALGREENS BOOTS ALLIANCE INC
CASH.. 5/19/2020 5/19/2020 6/12/2020 0.000000 0.00 19,090.10 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 94106L109 20200604P000160 21,722.000 WASTE MANAGEMENT INC CASH
DIVIDEN.. 6/4/2020 6/4/2020 6/19/2020 0.000000 0.00 11,838.49 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 949746101 20200507P000150 214,201.000 WELLS FARGO & CO CASH DIVIDEND
.. 5/7/2020 5/7/2020 6/1/2020 0.000000 0.00 109,242.51 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 95040Q104 20200518P000030 22,583.000 WELLTOWER INC CASH DIVIDEND       0.. 5/18/2020 5/18/2020 5/28/2020 0.000000 0.00 13,775.63 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 958102105 20200402P000080 20,311.000 WESTERN DIGITAL CORP CASH
DIVIDEND.. 4/2/2020 4/2/2020 4/17/2020 0.000000 0.00 10,155.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 959802109 20200615P000060 22,471.000 WESTERN UNION CO/THE CASH
DIVIDEN.. 6/15/2020 6/15/2020 6/30/2020 0.000000 0.00 5,055.98 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 96145D105 20200518P000040 14,353.000 WESTROCK CO CASH DIVIDEND       020% 5/18/2020 5/18/2020 5/28/2020 0.000000 0.00 2,870.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 963320106 20200514P000190 3,517.000 WHIRLPOOL CORP CASH DIVIDEND
12.. 5/14/2020 5/14/2020 6/15/2020 0.000000 0.00 4,220.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 969457100 20200611P000150 64,962.000 WILLIAMS COS INC/THE CASH DIVIDEND
.. 6/11/2020 6/11/2020 6/29/2020 0.000000 0.00 25,984.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 98389B100 20200612P000250 28,106.000 XCEL ENERGY INC CASH DIVIDEND
04.. 6/12/2020 6/12/2020 7/20/2020 0.000000 0.00 12,085.58 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 983919101 20200512P000050 13,995.000 XILINX INC CASH DIVIDEND       038% 5/12/2020 5/12/2020 6/3/2020 0.000000 0.00 5,318.10 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 98419M100 20200527P000050 10,022.000 XYLEM INC/NY CASH DIVIDEND       026% 5/27/2020 5/27/2020 6/25/2020 0.000000 0.00 2,605.72 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 98421M106 20200629P000180 10,195.000 XEROX HOLDINGS CORP CASH
DIVIDEND.. 6/29/2020 6/29/2020 7/31/2020 0.000000 0.00 2,548.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 988498101 20200528P000170 16,834.000 YUM! BRANDS INC CASH DIVIDEND
04.. 5/28/2020 5/28/2020 6/12/2020 0.000000 0.00 7,911.98 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 98956P102 20200626P000030 11,513.000 ZIMMER BIOMET HOLDINGS INC CASH DI.. 6/26/2020 6/26/2020 7/31/2020 0.000000 0.00 2,763.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 989701107 20200507P000160 9,487.000 ZIONS BANCORP NA CASH DIVIDEND
.. 5/7/2020 5/7/2020 5/21/2020 0.000000 0.00 3,225.58 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 98978V103 20200416P000030 32,529.000 ZOETIS INC CASH DIVIDEND       020% 4/16/2020 4/16/2020 6/1/2020 0.000000 0.00 6,505.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G0176J109 20200615P000010 4,980.000 ALLEGION PLC CASH DIVIDEND       032% 6/15/2020 6/15/2020 6/30/2020 0.000000 0.00 1,593.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G0177J108 20200415P000010 22,420.000 ALLERGAN PLC CASH DIVIDEND       074% 4/15/2020 4/15/2020 6/15/2020 0.000000 0.00 16,590.80 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DAC G0177J108 20200415P000010 -22,420.000 ALLERGAN PLC 4/15/2020 4/15/2020 6/15/2020 0.000000 0.00 -16,590.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G0177J108 20200507F000190 18,270.000 ALLERGAN PLC CASH DIVIDEND       074% 4/15/2020 4/15/2020 5/8/2020 0.000000 0.00 13,519.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DAC G0177J108 20200507F000190 -18,270.000 ALLERGAN PLC AS PER PSS 4/15/2020 4/15/2020 5/8/2020 0.000000 0.00 -13,519.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G0177J108 20200511A000070 18,270.000 ALLERGAN PLC AS PER PSS 4/15/2020 4/15/2020 6/15/2020 0.000000 0.00 13,519.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DAC G0177J108 20200511A000070 -18,270.000 ALLERGAN PLC PAY DATE AMENDMENT
P.. 4/15/2020 4/15/2020 6/15/2020 0.000000 0.00 -13,519.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G0177J108 20200605A000180 22,420.000 ALLERGAN PLC 5/1/2020 4/20/2020 5/20/2020 0.000000 0.00 16,590.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G0250X107 20200527P000010 90,169.000 AMCOR PLC CASH DIVIDEND       011% 5/27/2020 5/27/2020 6/17/2020 0.000000 0.00 10,369.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G0403H108 20200430P000010 13,031.000 AON PLC CASH DIVIDEND       044% 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 5,733.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G1151C101 20200415P000020 43,372.000 ACCENTURE PLC CASH DIVIDEND       0.. 4/15/2020 4/15/2020 5/15/2020 0.000000 0.00 34,697.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G29183103 20200513P000010 23,008.000 EATON CORP PLC CASH DIVIDEND
07.. 5/13/2020 5/13/2020 5/29/2020 0.000000 0.00 16,795.84 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G3223R108 20200526P000010 2,270.000 EVEREST RE GROUP LTD CASH DIVIDEN.. 5/26/2020 5/26/2020 6/10/2020 0.000000 0.00 3,518.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G47567105 20200429P000010 27,386.000 IHS MARKIT LTD CASH DIVIDEND
017% 4/29/2020 4/29/2020 5/15/2020 0.000000 0.00 4,655.62 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G491BT108 20200508P000010 20,714.000 INVESCO LTD CASH DIVIDEND       015% 5/8/2020 5/8/2020 6/3/2020 0.000000 0.00 3,210.67 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G51502105 20200619P000010 41,346.000 JOHNSON CONTROLS INTERNATIONAL
C.. 6/19/2020 6/19/2020 7/17/2020 0.000000 0.00 10,749.96 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G5494J103 20200602P000010 29,897.000 LINDE PLC CASH DIVIDEND       096% 6/2/2020 6/2/2020 6/17/2020 0.000000 0.00 28,790.81 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G5960L103 20200625P000010 73,379.000 MEDTRONIC PLC CASH DIVIDEND
058% 6/25/2020 6/25/2020 7/17/2020 0.000000 0.00 42,559.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G5960L103 20200625S000941 GT.. 1,280.000 MEDTRONIC PLC LATE POSTING
DIVIDEN.. 6/25/2020 6/25/2020 7/17/2020 0.000000 0.00 742.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G6518L108 20200603P000010 19,803.000 NIELSEN HOLDINGS PLC CASH DIVIDEND
.. 6/3/2020 6/3/2020 6/18/2020 0.000000 0.00 1,188.18 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G7945M107 20200623P000010 12,740.000 SEAGATE TECHNOLOGY PLC CASH
DIVID.. 6/23/2020 6/23/2020 7/8/2020 0.000000 0.00 8,281.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G7S00T104 20200416P000010 11,480.000 PENTAIR PLC CASH DIVIDEND       019% 4/16/2020 4/16/2020 5/1/2020 0.000000 0.00 2,181.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G8473T100 20200611P000010 4,544.000 STERIS PLC CASH DIVIDEND       037% 6/11/2020 6/11/2020 6/26/2020 0.000000 0.00 1,681.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G8994E103 20200604P000010 13,335.000 TRANE TECHNOLOGIES PLC CASH DIVID.. 6/4/2020 6/4/2020 6/30/2020 0.000000 0.00 7,067.55 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G96629103 20200629P000010 7,167.000 WILLIS TOWERS WATSON PLC CASH
DIVI.. 6/29/2020 6/29/2020 7/15/2020 0.000000 0.00 4,873.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G97822103 20200528P000010 7,575.000 PERRIGO CO PLC CASH DIVIDEND
022.. 5/28/2020 5/28/2020 6/16/2020 0.000000 0.00 1,704.38 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA H1467J104 20200618P000010 24,290.000 CHUBB LTD CASH DIVIDEND       078% 6/18/2020 6/18/2020 7/10/2020 0.000000 0.00 18,946.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA H2906T109 20200612P000010 7,744.000 GARMIN LTD CASH DIVIDEND       061% 6/12/2020 6/12/2020 6/30/2020 0.000000 0.00 4,723.84 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA H84989104 20200521P000010 18,615.000 TE CONNECTIVITY LTD CASH DIVIDEND
.. 5/21/2020 5/21/2020 6/5/2020 0.000000 0.00 8,935.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA N53745100 20200605P000010 14,288.000 LYONDELLBASELL INDUSTRIES NV CASH
.. 6/5/2020 6/5/2020 6/15/2020 0.000000 0.00 15,002.40 0.00

DIVIDENDS 14,632,148... 7,240,247.39 7,240,247.39 0.00

U.S. DOLLAR 14,632,148... 7,240,247.39 7,240,247.39 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 001055102 20200601S000090 40,852.000 AFLAC INC 6/1/2020 5/19/2020 6/1/2020 0.000000 11,438.56 11,438.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 00130H105 20200515S000230 36,949.000 AES CORP/THE 5/15/2020 4/30/2020 5/15/2020 0.000000 5,294.79 5,294.79 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 00206R102 20200501S000080 498,900.000 AT&T INC 5/1/2020 4/8/2020 5/1/2020 0.000000 259,428.00 259,428.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 002824100 20200515S000140 120,706.000 ABBOTT LABORATORIES 5/15/2020 4/14/2020 5/15/2020 0.000000 43,454.16 43,454.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 00287Y109 20200515S000120 100,997.000 ABBVIE INC 5/15/2020 4/14/2020 5/15/2020 0.000000 119,176.46 119,176.46 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 00507V109 20200506S000050 52,469.000 ACTIVISION BLIZZARD INC 5/6/2020 4/14/2020 5/6/2020 0.000000 21,512.29 21,512.29 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 00751Y106 20200403S000030 4,331.000 ADVANCE AUTO PARTS INC 4/3/2020 3/19/2020 4/3/2020 0.000000 1,082.75 1,082.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 00846U101 20200422S000050 21,135.000 AGILENT TECHNOLOGIES INC 4/22/2020 3/30/2020 4/22/2020 0.000000 3,804.30 3,804.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 009158106 20200511S000040 15,055.000 AIR PRODUCTS AND CHEMICALS INC 5/11/2020 3/31/2020 5/11/2020 0.000000 20,173.70 20,173.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 012653101 20200401S000080 6,631.000 ALBEMARLE CORP 4/1/2020 3/12/2020 4/1/2020 0.000000 2,552.94 2,552.94 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 015271109 20200415S000110 8,373.000 ALEXANDRIA REAL ESTATE EQUITIE 4/15/2020 3/30/2020 4/15/2020 0.000000 8,624.19 8,624.19 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 018581108 20200618S000070 2,281.000 ALLIANCE DATA SYSTEMS CORP 6/18/2020 5/13/2020 6/18/2020 0.000000 479.01 479.01 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 018802108 20200515S000160 16,415.000 ALLIANT ENERGY CORP 5/15/2020 4/29/2020 5/15/2020 0.000000 6,237.70 6,237.70 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DV 020002101 20200401S000150 18,223.000 ALLSTATE CORP/THE 4/1/2020 2/28/2020 4/1/2020 0.000000 9,840.42 9,840.42 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 02209S103 20200430S000100 116,829.000 ALTRIA GROUP INC 4/30/2020 3/24/2020 4/30/2020 0.000000 98,136.36 98,136.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 023608102 20200630S000160 13,187.000 AMEREN CORP 6/30/2020 6/9/2020 6/30/2020 0.000000 6,527.57 6,527.57 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 025537101 20200610S000040 27,491.000 AMERICAN ELECTRIC POWER CO INC 6/10/2020 5/7/2020 6/10/2020 0.000000 19,243.70 19,243.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 025816109 20200508S000180 45,825.000 AMERICAN EXPRESS CO 5/8/2020 4/2/2020 5/8/2020 0.000000 19,704.75 19,704.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 026874784 20200629S000210 46,627.000 AMERICAN INTERNATIONAL GROUP I 6/29/2020 6/12/2020 6/29/2020 0.000000 14,920.64 14,920.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 03027X100 20200429S000090 30,251.000 AMERICAN TOWER CORP 4/29/2020 4/13/2020 4/29/2020 0.000000 32,671.08 32,671.08 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 030420103 20200602S000070 10,061.000 AMERICAN WATER WORKS CO INC 6/2/2020 5/11/2020 6/2/2020 0.000000 5,533.55 5,533.55 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 03073E105 20200601S000210 8,366.000 AMERISOURCEBERGEN CORP 6/1/2020 5/15/2020 6/1/2020 0.000000 3,513.72 3,513.72 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 03076C106 20200529S000250 7,051.000 AMERIPRISE FINANCIAL INC 5/29/2020 5/15/2020 5/29/2020 0.000000 7,333.04 7,333.04 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 031100100 20200630S000220 12,252.000 AMETEK INC 6/30/2020 6/11/2020 6/30/2020 0.000000 2,205.36 2,205.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 031162100 20200608S000050 33,069.000 AMGEN INC 6/8/2020 5/15/2020 6/8/2020 0.000000 52,910.40 52,910.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 032095101 20200408S000090 18,542.000 AMPHENOL CORP 4/8/2020 3/16/2020 4/8/2020 0.000000 4,635.50 4,635.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 032654105 20200609S005120 20,498.000 ANALOG DEVICES INC 6/9/2020 5/28/2020 6/9/2020 0.000000 12,708.76 12,708.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 036752103 20200625S000110 13,590.000 ANTHEM INC 6/25/2020 6/9/2020 6/25/2020 0.000000 12,910.50 12,910.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 037411105 20200522S000110 25,682.000 APACHE CORP 5/22/2020 4/21/2020 5/22/2020 0.000000 642.05 642.05 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 03748R754 20200529S000230 8,286.000 APARTMENT INVESTMENT AND MANAG 5/29/2020 5/14/2020 5/29/2020 0.000000 3,397.26 3,397.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 037833100 20200514S000240 232,453.000 APPLE INC 5/14/2020 5/8/2020 5/14/2020 0.000000 190,611.46 190,611.46 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 038222105 20200611S000170 51,412.000 APPLIED MATERIALS INC 6/11/2020 5/20/2020 6/11/2020 0.000000 11,310.64 11,310.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 039483102 20200610S000130 30,982.000 ARCHER-DANIELS-MIDLAND CO 6/10/2020 5/19/2020 6/10/2020 0.000000 11,153.52 11,153.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 04621X108 20200616S000040 3,375.000 ASSURANT INC 6/16/2020 5/22/2020 6/16/2020 0.000000 2,126.25 2,126.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 049560105 20200608S000030 6,642.000 ATMOS ENERGY CORP 6/8/2020 5/22/2020 6/8/2020 0.000000 3,819.15 3,819.15 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 053015103 20200401S000240 27,060.000 AUTOMATIC DATA PROCESSING INC 4/1/2020 3/12/2020 4/1/2020 0.000000 24,624.60 24,624.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 053484101 20200415S000100 9,538.000 AVALONBAY COMMUNITIES INC 4/15/2020 3/30/2020 4/15/2020 0.000000 15,165.42 15,165.42 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 053611109 20200617S000040 4,647.000 AVERY DENNISON CORP 6/17/2020 6/2/2020 6/17/2020 0.000000 2,695.26 2,695.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 05722G100 20200605S000040 36,169.000 BAKER HUGHES CO 6/5/2020 5/22/2020 6/5/2020 0.000000 6,510.42 6,510.42 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 058498106 20200615S000140 18,206.000 BALL CORP 6/15/2020 5/29/2020 6/15/2020 0.000000 2,730.90 2,730.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 060505104 20200626S001040 450,562.000 BANK OF AMERICA CORP 6/26/2020 6/4/2020 6/26/2020 0.000000 81,101.16 81,101.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 064058100 20200511S000060 57,314.000 BANK OF NEW YORK MELLON CORP/T 5/11/2020 4/27/2020 5/11/2020 0.000000 17,767.34 17,767.34 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 071813109 20200401S000050 28,720.000 BAXTER INTERNATIONAL INC 4/1/2020 2/27/2020 4/1/2020 0.000000 6,318.40 6,318.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 075887109 20200630S000310 15,805.000 BECTON DICKINSON AND CO 6/30/2020 6/8/2020 6/30/2020 0.000000 12,485.95 12,485.95 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 084423102 20200630S000210 7,778.000 W R BERKLEY CORP 6/30/2020 6/22/2020 6/30/2020 0.000000 933.36 933.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 086516101 20200409S000070 14,241.000 BEST BUY CO INC 4/9/2020 3/18/2020 4/9/2020 0.000000 7,832.55 7,832.55 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 09247X101 20200623S001540 6,564.000 BLACKROCK INC 6/23/2020 6/4/2020 6/23/2020 0.000000 23,827.32 23,827.32 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 093671105 20200401S000230 12,210.000 H&R BLOCK INC 4/1/2020 3/16/2020 4/1/2020 0.000000 3,174.60 3,174.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 099724106 20200615S000150 11,492.000 BORGWARNER INC 6/15/2020 5/29/2020 6/15/2020 0.000000 1,953.64 1,953.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 101121101 20200430S000080 9,821.000 BOSTON PROPERTIES INC 4/30/2020 3/30/2020 4/30/2020 0.000000 9,624.58 9,624.58 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 110122108 20200501S000090 160,098.000 BRISTOL-MYERS SQUIBB CO 5/1/2020 4/2/2020 5/1/2020 0.000000 72,044.10 72,044.10 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 11133T103 20200403S001750 7,170.000 BROADRIDGE FINANCIAL SOLUTIONS 4/3/2020 3/12/2020 4/3/2020 0.000000 3,871.80 3,871.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 11135F101 20200630S000380 21,260.000 BROADCOM INC 6/30/2020 6/19/2020 6/30/2020 0.000000 69,095.00 69,095.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 115637209 20200401S000030 10,618.000 BROWN-FORMAN CORP 4/1/2020 3/6/2020 4/1/2020 0.000000 1,850.72 1,850.72 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 12503M108 20200615S000250 6,170.000 CBOE GLOBAL MARKETS INC 6/15/2020 5/28/2020 6/15/2020 0.000000 2,221.20 2,221.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 12514G108 20200610S000070 7,997.000 CDW CORP/DE 6/10/2020 5/21/2020 6/10/2020 0.000000 3,038.86 3,038.86 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 125269100 20200529S000240 12,101.000 CF INDUSTRIES HOLDINGS INC 5/29/2020 5/14/2020 5/29/2020 0.000000 3,630.30 3,630.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 12541W209 20200630S000110 7,527.000 CH ROBINSON WORLDWIDE INC 6/30/2020 6/4/2020 6/30/2020 0.000000 3,838.77 3,838.77 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 125523100 20200409S000080 21,763.000 CIGNA CORP 4/9/2020 3/9/2020 4/9/2020 0.000000 870.52 870.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 12572Q105 20200625S000100 19,207.000 CME GROUP INC 6/25/2020 6/9/2020 6/25/2020 0.000000 16,325.95 16,325.95 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DV 125896100 20200529S000210 15,797.000 CMS ENERGY CORP 5/29/2020 5/14/2020 5/29/2020 0.000000 6,437.28 6,437.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 126408103 20200615S000180 43,280.000 CSX CORP 6/15/2020 5/28/2020 6/15/2020 0.000000 11,252.80 11,252.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 126650100 20200504S000020 88,850.000 CVS HEALTH CORP 5/4/2020 4/22/2020 5/4/2020 0.000000 44,425.00 44,425.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 127097103 20200528S000210 22,703.000 CABOT OIL & GAS CORP 5/28/2020 5/13/2020 5/28/2020 0.000000 2,270.30 2,270.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 134429109 20200427S000030 11,537.000 CAMPBELL SOUP CO 4/27/2020 4/8/2020 4/27/2020 0.000000 4,037.95 4,037.95 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 14040H105 20200521S000130 25,920.000 CAPITAL ONE FINANCIAL CORP 5/21/2020 5/8/2020 5/21/2020 0.000000 10,368.00 10,368.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 14149Y108 20200415S000310 19,976.000 CARDINAL HEALTH INC 4/15/2020 3/31/2020 4/15/2020 0.000000 9,610.45 9,610.45 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 149123101 20200520S000090 37,744.000 CATERPILLAR INC 5/20/2020 4/17/2020 5/20/2020 0.000000 38,876.32 38,876.32 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 150870103 20200507S000170 8,255.000 CELANESE CORP 5/7/2020 4/24/2020 5/7/2020 0.000000 5,118.10 5,118.10 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 15189T107 20200611S000160 27,952.000 CENTERPOINT ENERGY INC 6/11/2020 5/20/2020 6/11/2020 0.000000 4,192.80 4,192.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 156700106 20200612S000280 54,609.000 CENTURYLINK INC 6/12/2020 5/29/2020 6/12/2020 0.000000 13,652.25 13,652.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 156782104 20200417S000040 21,451.000 CERNER CORP 4/17/2020 4/2/2020 4/17/2020 0.000000 3,861.18 3,861.18 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 166764100 20200610S000080 105,237.000 CHEVRON CORP 6/10/2020 5/18/2020 6/10/2020 0.000000 135,755.73 135,755.73 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 171340102 20200601S000150 13,658.000 CHURCH & DWIGHT CO INC 6/1/2020 5/14/2020 6/1/2020 0.000000 3,277.92 3,277.92 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 172062101 20200415S000070 9,502.000 CINCINNATI FINANCIAL CORP 4/15/2020 3/17/2020 4/15/2020 0.000000 5,701.20 5,701.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 17275R102 20200422S000040 289,728.000 CISCO SYSTEMS INC 4/22/2020 4/2/2020 4/22/2020 0.000000 104,302.08 104,302.08 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 172967424 20200522S000170 121,506.000 CITIGROUP INC 5/22/2020 5/1/2020 5/22/2020 0.000000 61,968.06 61,968.06 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 174610105 20200513S000100 29,689.000 CITIZENS FINANCIAL GROUP INC 5/13/2020 4/28/2020 5/13/2020 0.000000 11,578.71 11,578.71 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 177376100 20200619S000100 6,401.000 CITRIX SYSTEMS INC 6/19/2020 6/4/2020 6/19/2020 0.000000 2,240.35 2,240.35 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 189054109 20200508S000140 8,571.000 CLOROX CO/THE 5/8/2020 4/21/2020 5/8/2020 0.000000 9,085.26 9,085.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 191216100 20200401S000190 241,150.000 COCA-COLA CO/THE 4/1/2020 3/13/2020 4/1/2020 0.000000 98,871.50 98,871.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 192446102 20200529S000280 30,475.000 COGNIZANT TECHNOLOGY SOLUTIONS 5/29/2020 5/19/2020 5/29/2020 0.000000 6,704.50 6,704.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 194162103 20200515S000280 58,532.000 COLGATE-PALMOLIVE CO 5/15/2020 4/17/2020 5/15/2020 0.000000 25,754.08 25,754.08 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 20030N101 20200422S000060 310,049.000 COMCAST CORP 4/22/2020 3/31/2020 4/22/2020 0.000000 71,311.27 71,311.27 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 200340107 20200401S000260 9,015.000 COMERICA INC 4/1/2020 3/12/2020 4/1/2020 0.000000 6,130.20 6,130.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 205887102 20200603S000060 33,236.000 CONAGRA BRANDS INC 6/3/2020 4/29/2020 6/3/2020 0.000000 7,062.65 7,062.65 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 20605P101 20200626S001070 11,188.000 CONCHO RESOURCES INC 6/26/2020 5/7/2020 6/26/2020 0.000000 2,237.60 2,237.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 20825C104 20200601S000130 61,069.000 CONOCOPHILLIPS 6/1/2020 5/8/2020 6/1/2020 0.000000 25,648.98 25,648.98 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 209115104 20200615S000080 18,501.000 CONSOLIDATED EDISON INC 6/15/2020 5/12/2020 6/15/2020 0.000000 14,153.27 14,153.27 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 21036P108 20200519S000140 9,322.000 CONSTELLATION BRANDS INC 5/19/2020 5/4/2020 5/19/2020 0.000000 6,991.50 6,991.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 219350105 20200630S000230 5,255.000 CORNING INC 6/30/2020 5/28/2020 6/30/2020 0.000000 1,156.10 1,156.10 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 219350105 20200630S000240 37,550.000 CORNING INC 6/30/2020 5/28/2020 6/30/2020 0.000000 8,261.00 8,261.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 22052L104 20200615S000130 41,652.000 CORTEVA INC 6/15/2020 5/14/2020 6/15/2020 0.000000 5,414.76 5,414.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 22160K105 20200515S000150 24,588.000 COSTCO WHOLESALE CORP 5/15/2020 4/30/2020 5/15/2020 0.000000 17,211.60 17,211.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 22822V101 20200630S000250 22,284.000 CROWN CASTLE INTERNATIONAL COR 6/30/2020 6/11/2020 6/30/2020 0.000000 26,740.80 26,740.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 231021106 20200604S000190 8,527.000 CUMMINS INC 6/4/2020 5/21/2020 6/4/2020 0.000000 11,178.90 11,178.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 23331A109 20200521S000140 18,663.000 DR HORTON INC 5/21/2020 5/8/2020 5/21/2020 0.000000 3,266.03 3,266.03 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 233331107 20200415S000060 12,014.000 DTE ENERGY CO 4/15/2020 3/13/2020 4/15/2020 0.000000 12,164.18 12,164.18 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 23355L106 20200414S000050 16,010.000 DXC TECHNOLOGY CO 4/14/2020 3/24/2020 4/14/2020 0.000000 3,362.10 3,362.10 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 235851102 20200424S000060 39,979.000 DANAHER CORP 4/24/2020 3/26/2020 4/24/2020 0.000000 7,196.22 7,196.22 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 244199105 20200508S000160 21,504.000 DEERE & CO 5/8/2020 3/30/2020 5/8/2020 0.000000 16,343.04 16,343.04 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 24906P109 20200413S000060 13,909.000 DENTSPLY SIRONA INC 4/10/2020 3/26/2020 4/10/2020 0.000000 1,390.90 1,390.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 25179M103 20200630S000100 20,742.000 DEVON ENERGY CORP 6/30/2020 6/12/2020 6/30/2020 0.000000 2,281.62 2,281.62 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 25278X109 20200521S000150 8,968.000 DIAMONDBACK ENERGY INC 5/21/2020 5/13/2020 5/21/2020 0.000000 3,363.00 3,363.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 253868103 20200630S000290 14,089.000 DIGITAL REALTY TRUST INC 6/30/2020 6/12/2020 6/30/2020 0.000000 15,779.68 15,779.68 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 254709108 20200604S000180 17,446.000 DISCOVER FINANCIAL SERVICES 6/4/2020 5/20/2020 6/4/2020 0.000000 7,676.24 7,676.24 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 256677105 20200421S000040 17,388.000 DOLLAR GENERAL CORP 4/21/2020 4/6/2020 4/21/2020 0.000000 6,259.68 6,259.68 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DV 25746U109 20200622S000040 45,809.000 DOMINION ENERGY INC 6/22/2020 6/4/2020 6/20/2020 0.000000 43,060.46 43,060.46 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 25754A201 20200630S000270 2,072.000 DOMINO'S PIZZA INC 6/30/2020 6/12/2020 6/30/2020 0.000000 1,616.16 1,616.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 260003108 20200615S000160 8,085.000 DOVER CORP 6/15/2020 5/28/2020 6/15/2020 0.000000 3,961.65 3,961.65 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 260557103 20200612S000290 41,268.000 DOW INC 6/12/2020 5/28/2020 6/12/2020 0.000000 28,887.60 28,887.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 264411505 20200529S000260 20,457.000 DUKE REALTY CORP 5/29/2020 5/13/2020 5/29/2020 0.000000 4,807.40 4,807.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 26441C204 20200616S000070 40,574.000 DUKE ENERGY CORP 6/16/2020 5/14/2020 6/16/2020 0.000000 38,342.43 38,342.43 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 26614N102 20200615S000170 41,230.000 DUPONT DE NEMOURS INC 6/15/2020 5/28/2020 6/15/2020 0.000000 12,369.00 12,369.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 26875P101 20200430S000150 39,732.000 EOG RESOURCES INC 4/30/2020 4/15/2020 4/30/2020 0.000000 14,899.50 14,899.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 269246401 20200519S000120 12,573.000 E*TRADE FINANCIAL CORP 5/19/2020 5/12/2020 5/19/2020 0.000000 1,760.22 1,760.22 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 277432100 20200403S000040 8,504.000 EASTMAN CHEMICAL CO 4/3/2020 3/13/2020 4/3/2020 0.000000 5,612.64 5,612.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 278642103 20200619S000120 42,560.000 EBAY INC 6/19/2020 5/29/2020 6/19/2020 0.000000 6,809.60 6,809.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 278865100 20200415S000170 12,901.000 ECOLAB INC 4/15/2020 3/16/2020 4/15/2020 0.000000 6,063.47 6,063.47 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 278865100 20200415S000210 2,782.000 ECOLAB INC 4/15/2020 3/16/2020 4/15/2020 0.000000 1,307.54 1,307.54 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 281020107 20200430S000160 24,491.000 EDISON INTERNATIONAL 4/30/2020 3/30/2020 4/30/2020 0.000000 15,613.02 15,613.02 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 291011104 20200610S000100 33,903.000 EMERSON ELECTRIC CO 6/10/2020 5/14/2020 6/10/2020 0.000000 16,951.50 16,951.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 29364G103 20200601S000060 11,081.000 ENTERGY CORP 6/1/2020 5/6/2020 6/1/2020 0.000000 10,305.33 10,305.33 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 294429105 20200612S000260 6,739.000 EQUIFAX INC 6/12/2020 5/21/2020 6/12/2020 0.000000 2,628.21 2,628.21 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 29444U700 20200617S000080 4,746.000 EQUINIX INC 6/17/2020 5/19/2020 6/17/2020 0.000000 12,624.36 12,624.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 29476L107 20200413S000030 21,830.000 EQUITY RESIDENTIAL 4/13/2020 3/20/2020 4/13/2020 0.000000 13,152.58 13,152.58 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 297178105 20200415S000120 4,513.000 ESSEX PROPERTY TRUST INC 4/15/2020 3/30/2020 4/15/2020 0.000000 9,375.76 9,375.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 30034W106 20200619S000110 12,684.000 EVERGY INC 6/19/2020 5/19/2020 6/19/2020 0.000000 6,405.42 6,405.42 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 30040W108 20200630S000140 18,019.000 EVERSOURCE ENERGY 6/30/2020 5/19/2020 6/30/2020 0.000000 10,225.78 10,225.78 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 30161N101 20200610S000020 54,103.000 EXELON CORP 6/10/2020 5/14/2020 6/10/2020 0.000000 20,694.40 20,694.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 302130109 20200615S000110 9,478.000 EXPEDITORS INTERNATIONAL OF WA 6/15/2020 5/29/2020 6/15/2020 0.000000 4,928.56 4,928.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 30225T102 20200630S000360 6,941.000 EXTRA SPACE STORAGE INC 6/30/2020 6/12/2020 6/30/2020 0.000000 6,246.90 6,246.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 30231G102 20200610S000160 235,483.000 EXXON MOBIL CORP 6/10/2020 5/12/2020 6/10/2020 0.000000 204,870.21 204,870.21 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 302445101 20200605S000070 7,466.000 FLIR SYSTEMS INC 6/5/2020 5/21/2020 6/5/2020 0.000000 1,269.22 1,269.22 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 302491303 20200416S000040 8,852.000 FMC CORP 4/16/2020 3/30/2020 4/16/2020 0.000000 3,894.88 3,894.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 311900104 20200526S000070 39,169.000 FASTENAL CO 5/26/2020 4/27/2020 5/26/2020 0.000000 9,792.25 9,792.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 313747206 20200415S000130 4,392.000 FEDERAL REALTY INVESTMENT TRUS 4/15/2020 3/13/2020 4/15/2020 0.000000 4,611.60 4,611.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 31428X106 20200401S000170 13,989.000 FEDEX CORP 4/1/2020 3/6/2020 4/1/2020 0.000000 9,092.85 9,092.85 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 31620M106 20200626S001030 32,941.000 FIDELITY NATIONAL INFORMATION 6/26/2020 6/11/2020 6/26/2020 0.000000 11,529.35 11,529.35 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 316773100 20200414S000080 48,467.000 FIFTH THIRD BANCORP 4/14/2020 3/30/2020 4/14/2020 0.000000 13,086.09 13,086.09 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 33616C100 20200514S000200 9,379.000 FIRST REPUBLIC BANK/CA 5/14/2020 4/29/2020 5/14/2020 0.000000 1,875.80 1,875.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 33616C100 20200514S000220 2,130.000 FIRST REPUBLIC BANK/CA 5/14/2020 4/29/2020 5/14/2020 0.000000 426.00 426.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 337932107 20200601S000050 30,071.000 FIRSTENERGY CORP 6/1/2020 5/6/2020 6/1/2020 0.000000 11,727.69 11,727.69 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 34354P105 20200409S000090 6,158.000 FLOWSERVE CORP 4/9/2020 3/26/2020 4/9/2020 0.000000 1,231.60 1,231.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 34354P105 20200409S000100 2,026.000 FLOWSERVE CORP 4/9/2020 3/26/2020 4/9/2020 0.000000 405.20 405.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 34959J108 20200626S001000 16,447.000 FORTIVE CORP 6/26/2020 5/28/2020 6/26/2020 0.000000 1,151.29 1,151.29 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 34964C106 20200617S000030 7,744.000 FORTUNE BRANDS HOME & SECURITY 6/17/2020 5/28/2020 6/17/2020 0.000000 1,858.56 1,858.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 35137L105 20200401S000020 20,660.000 FOX CORP 4/1/2020 3/3/2020 4/1/2020 0.000000 4,751.80 4,751.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 35137L204 20200401S000210 9,462.000 FOX CORP 4/1/2020 3/3/2020 4/1/2020 0.000000 2,176.26 2,176.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 354613101 20200413S000020 19,049.000 FRANKLIN RESOURCES INC 4/13/2020 3/30/2020 4/13/2020 0.000000 5,143.23 5,143.23 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 363576109 20200619S000090 10,381.000 ARTHUR J GALLAGHER & CO 6/19/2020 6/4/2020 6/19/2020 0.000000 4,671.45 4,671.45 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 369550108 20200508S000150 16,004.000 GENERAL DYNAMICS CORP 5/8/2020 4/8/2020 5/8/2020 0.000000 17,604.40 17,604.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 369604103 20200427S000060 508,976.000 GENERAL ELECTRIC CO 4/27/2020 3/6/2020 4/27/2020 0.000000 5,089.76 5,089.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 370334104 20200501S000110 41,277.000 GENERAL MILLS INC 5/1/2020 4/8/2020 5/1/2020 0.000000 20,225.73 20,225.73 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DV 372460105 20200401S000100 8,467.000 GENUINE PARTS CO 4/1/2020 3/5/2020 4/1/2020 0.000000 6,688.93 6,688.93 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 375558103 20200629S000220 67,808.000 GILEAD SCIENCES INC 6/29/2020 6/11/2020 6/29/2020 0.000000 46,109.44 46,109.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 37940X102 20200626S001050 16,109.000 GLOBAL PAYMENTS INC 6/26/2020 6/11/2020 6/26/2020 0.000000 3,141.26 3,141.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 37959E102 20200501S000100 6,804.000 GLOBE LIFE INC 5/1/2020 4/2/2020 5/1/2020 0.000000 1,275.75 1,275.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 38141G104 20200629S000200 17,736.000 GOLDMAN SACHS GROUP INC/THE 6/29/2020 5/29/2020 6/29/2020 0.000000 22,170.00 22,170.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 384802104 20200601S000180 2,428.000 WW GRAINGER INC 6/1/2020 5/8/2020 6/1/2020 0.000000 3,496.32 3,496.32 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 40434L105 20200401S000110 92,676.000 HP INC 4/1/2020 3/10/2020 4/1/2020 0.000000 16,329.51 16,329.51 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 406216101 20200624S000030 48,854.000 HALLIBURTON CO 6/24/2020 6/2/2020 6/24/2020 0.000000 2,198.43 2,198.43 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 410345102 20200609S005100 20,130.000 HANESBRANDS INC 6/9/2020 5/18/2020 6/9/2020 0.000000 3,019.50 3,019.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 412822108 20200612S000370 8,587.000 HARLEY-DAVIDSON INC 6/12/2020 5/21/2020 6/12/2020 0.000000 171.74 171.74 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 416515104 20200402S000100 20,275.000 HARTFORD FINANCIAL SERVICES GR 4/2/2020 2/28/2020 4/2/2020 0.000000 6,589.38 6,589.38 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 418056107 20200515S000190 7,082.000 HASBRO INC 5/15/2020 4/30/2020 5/15/2020 0.000000 4,815.76 4,815.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 42250P103 20200519S000130 27,547.000 HEALTHPEAK PROPERTIES INC 5/19/2020 5/7/2020 5/19/2020 0.000000 10,192.39 10,192.39 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 423452101 20200601S000110 6,036.000 HELMERICH & PAYNE INC 6/1/2020 5/8/2020 6/1/2020 0.000000 4,285.56 4,285.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 426281101 20200612S000310 4,282.000 JACK HENRY & ASSOCIATES INC 6/12/2020 5/27/2020 6/12/2020 0.000000 1,841.26 1,841.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 427866108 20200615S000100 8,254.000 HERSHEY CO/THE 6/15/2020 5/21/2020 6/15/2020 0.000000 6,380.34 6,380.34 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 42809H107 20200630S000350 13,882.000 HESS CORP 6/30/2020 6/12/2020 6/30/2020 0.000000 3,470.50 3,470.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 42824C109 20200401S000250 80,924.000 HEWLETT PACKARD ENTERPRISE CO 4/1/2020 3/10/2020 4/1/2020 0.000000 9,710.88 9,710.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 436106108 20200618S000050 8,264.000 HOLLYFRONTIER CORP 6/18/2020 5/22/2020 6/18/2020 0.000000 2,892.40 2,892.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 437076102 20200618S000140 60,710.000 HOME DEPOT INC/THE 6/18/2020 6/3/2020 6/18/2020 0.000000 91,065.00 91,065.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 438516106 20200605S000110 39,767.000 HONEYWELL INTERNATIONAL INC 6/5/2020 5/14/2020 6/5/2020 0.000000 35,790.30 35,790.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 440452100 20200515S000110 18,991.000 HORMEL FOODS CORP 5/15/2020 4/9/2020 5/15/2020 0.000000 4,415.41 4,415.41 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 44107P104 20200415S000160 48,980.000 HOST HOTELS & RESORTS INC 4/15/2020 3/30/2020 4/15/2020 0.000000 9,796.00 9,796.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 444859102 20200424S000040 9,044.000 HUMANA INC 4/24/2020 3/30/2020 4/24/2020 0.000000 5,652.50 5,652.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 445658107 20200522S000100 4,745.000 JB HUNT TRANSPORT SERVICES INC 5/22/2020 5/7/2020 5/22/2020 0.000000 1,281.15 1,281.15 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 446150104 20200401S000180 64,587.000 HUNTINGTON BANCSHARES INC/OH 4/1/2020 3/17/2020 4/1/2020 0.000000 9,688.05 9,688.05 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 446413106 20200612S000360 2,276.000 HUNTINGTON INGALLS INDUSTRIES 6/12/2020 5/28/2020 6/12/2020 0.000000 2,344.28 2,344.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 45167R104 20200529S000220 4,233.000 IDEX CORP 5/29/2020 5/14/2020 5/29/2020 0.000000 2,116.50 2,116.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 452308109 20200415S000260 8,538.000 ILLINOIS TOOL WORKS INC 4/15/2020 3/30/2020 4/15/2020 0.000000 9,135.66 9,135.66 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 452308109 20200415S000280 11,437.000 ILLINOIS TOOL WORKS INC 4/15/2020 3/30/2020 4/15/2020 0.000000 12,237.59 12,237.59 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 458140100 20200601S000140 242,100.000 INTEL CORP 6/1/2020 5/6/2020 6/1/2020 0.000000 79,893.00 79,893.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 45866F104 20200630S000120 29,846.000 INTERCONTINENTAL EXCHANGE INC 6/30/2020 6/15/2020 6/30/2020 0.000000 8,953.80 8,953.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 459200101 20200610S000150 49,290.000 INTERNATIONAL BUSINESS MACHINE 6/10/2020 5/7/2020 6/10/2020 0.000000 80,342.70 80,342.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 459506101 20200406S000050 6,678.000 INTERNATIONAL FLAVORS & FRAGRA 4/6/2020 3/25/2020 4/6/2020 0.000000 5,008.50 5,008.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DVC 459506101 20200406S000050 -6,678.000 INTERNATIONAL FLAVORS & FRAGRA 4/6/2020 3/25/2020 4/6/2020 0.000000 -5,008.50 -5,008.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 459506101 20200406S000100 1,126.000 INTERNATIONAL FLAVORS & FRAGRA 4/6/2020 3/25/2020 4/6/2020 0.000000 844.50 844.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 459506101 20200406S000110 5,552.000 INTERNATIONAL FLAVORS & FRAGRA 4/6/2020 3/25/2020 4/6/2020 0.000000 4,164.00 4,164.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 460146103 20200615S000210 21,823.000 INTERNATIONAL PAPER CO 6/15/2020 5/26/2020 6/15/2020 0.000000 11,184.29 11,184.29 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 460690100 20200615S000290 21,579.000 INTERPUBLIC GROUP OF COS INC/T 6/15/2020 5/29/2020 6/15/2020 0.000000 5,502.65 5,502.65 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 461202103 20200420S000030 17,778.000 INTUIT INC 4/20/2020 4/9/2020 4/20/2020 0.000000 9,422.34 9,422.34 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 46284V101 20200406S000040 17,957.000 IRON MOUNTAIN INC 4/6/2020 3/13/2020 4/6/2020 0.000000 11,106.40 11,106.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 46625H100 20200430S000140 214,208.000 JPMORGAN CHASE & CO 4/30/2020 4/3/2020 4/30/2020 0.000000 192,787.20 192,787.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 469814107 20200617S000050 7,541.000 JACOBS ENGINEERING GROUP INC 6/17/2020 5/19/2020 6/17/2020 0.000000 1,432.79 1,432.79 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 478160104 20200609S005130 146,477.000 JOHNSON & JOHNSON 6/9/2020 5/22/2020 6/9/2020 0.000000 147,941.77 147,941.77 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 48203R104 20200622S000020 18,628.000 JUNIPER NETWORKS INC 6/22/2020 5/29/2020 6/22/2020 0.000000 3,725.60 3,725.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 482480100 20200602S000080 8,782.000 KLA CORP 6/2/2020 5/15/2020 6/2/2020 0.000000 7,464.70 7,464.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 485170302 20200408S000080 5,777.000 KANSAS CITY SOUTHERN 4/8/2020 3/6/2020 4/8/2020 0.000000 2,310.80 2,310.80 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DV 487836108 20200615S000280 13,858.000 KELLOGG CO 6/15/2020 5/29/2020 6/15/2020 0.000000 7,899.06 7,899.06 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 493267108 20200615S000240 54,818.000 KEYCORP 6/15/2020 6/1/2020 6/15/2020 0.000000 10,141.33 10,141.33 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 494368103 20200402S000110 19,978.000 KIMBERLY-CLARK CORP 4/2/2020 3/5/2020 4/2/2020 0.000000 21,376.46 21,376.46 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 49446R109 20200415S000050 28,837.000 KIMCO REALTY CORP 4/15/2020 4/1/2020 4/15/2020 0.000000 8,074.36 8,074.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 49456B101 20200515S000260 108,409.000 KINDER MORGAN INC 5/15/2020 5/1/2020 5/15/2020 0.000000 28,457.36 28,457.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 500255104 20200401S000200 9,791.000 KOHL'S CORP 4/1/2020 3/17/2020 4/1/2020 0.000000 6,892.86 6,892.86 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 500754106 20200626S001020 34,662.000 KRAFT HEINZ CO/THE 6/26/2020 5/28/2020 6/26/2020 0.000000 13,864.80 13,864.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 501044101 20200601S000120 44,635.000 KROGER CO/THE 6/1/2020 5/14/2020 6/1/2020 0.000000 7,141.60 7,141.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 502431109 20200616S000050 12,303.000 L3HARRIS TECHNOLOGIES INC 6/16/2020 6/1/2020 6/16/2020 0.000000 10,457.55 10,457.55 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 512807108 20200408S000110 9,073.000 LAM RESEARCH CORP 4/8/2020 3/24/2020 4/8/2020 0.000000 10,433.95 10,433.95 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 513272104 20200605S000050 8,129.000 LAMB WESTON HOLDINGS INC 6/5/2020 5/7/2020 6/5/2020 0.000000 1,869.67 1,869.67 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 524660107 20200415S000140 8,230.000 LEGGETT & PLATT INC 4/15/2020 3/12/2020 4/15/2020 0.000000 3,292.00 3,292.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 525327102 20200402S000090 8,322.000 LEIDOS HOLDINGS INC 4/2/2020 3/13/2020 4/2/2020 0.000000 2,829.48 2,829.48 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 525327102 20200630S000200 7,132.000 LEIDOS HOLDINGS INC 6/30/2020 6/12/2020 6/30/2020 0.000000 2,424.88 2,424.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 526057104 20200505S000020 19,115.000 LENNAR CORP 5/5/2020 4/20/2020 5/5/2020 0.000000 2,389.38 2,389.38 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 532457108 20200610S000140 47,024.000 ELI LILLY AND CO 6/10/2020 5/14/2020 6/10/2020 0.000000 34,797.76 34,797.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 534187109 20200501S000060 13,545.000 LINCOLN NATIONAL CORP 5/1/2020 4/9/2020 5/1/2020 0.000000 5,418.00 5,418.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 539830109 20200626S001010 13,815.000 LOCKHEED MARTIN CORP 6/26/2020 5/29/2020 6/26/2020 0.000000 33,156.00 33,156.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 540424108 20200609S005140 14,236.000 LOEWS CORP 6/9/2020 5/26/2020 6/9/2020 0.000000 889.75 889.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 548661107 20200506S000040 52,347.000 LOWE'S COS INC 5/6/2020 4/21/2020 5/6/2020 0.000000 28,790.85 28,790.85 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 55261F104 20200630S000320 7,344.000 M&T BANK CORP 6/30/2020 5/29/2020 6/30/2020 0.000000 8,078.40 8,078.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 552953101 20200615S000230 27,602.000 MGM RESORTS INTERNATIONAL 6/15/2020 6/9/2020 6/15/2020 0.000000 69.01 69.01 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 55354G100 20200529S000270 4,714.000 MSCI INC 5/29/2020 5/14/2020 5/29/2020 0.000000 3,205.52 3,205.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 55616P104 20200401S000120 3,681.000 MACY'S INC 4/1/2020 3/12/2020 4/1/2020 0.000000 1,389.58 1,389.58 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 55616P104 20200401S000160 15,643.000 MACY'S INC 4/1/2020 3/12/2020 4/1/2020 0.000000 5,905.23 5,905.23 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 56585A102 20200610S000180 36,138.000 MARATHON PETROLEUM CORP 6/10/2020 5/19/2020 6/10/2020 0.000000 20,960.04 20,960.04 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 57060D108 20200527S000060 2,111.000 MARKETAXESS HOLDINGS INC 5/27/2020 5/12/2020 5/27/2020 0.000000 1,266.60 1,266.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 571748102 20200515S000130 34,467.000 MARSH & MCLENNAN COS INC 5/15/2020 4/7/2020 5/15/2020 0.000000 15,682.49 15,682.49 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 573284106 20200630S000280 3,479.000 MARTIN MARIETTA MATERIALS INC 6/30/2020 5/29/2020 6/30/2020 0.000000 1,913.45 1,913.45 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 574599106 20200511S000050 19,403.000 MASCO CORP 5/11/2020 4/9/2020 5/11/2020 0.000000 2,619.41 2,619.41 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 57636Q104 20200508S000170 60,628.000 MASTERCARD INC 5/8/2020 4/8/2020 5/8/2020 0.000000 24,251.20 24,251.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 57772K101 20200612S000350 15,061.000 MAXIM INTEGRATED PRODUCTS INC 6/12/2020 5/27/2020 6/12/2020 0.000000 7,229.28 7,229.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 579780206 20200427S000040 4,098.000 MCCORMICK & CO INC/MD 4/27/2020 4/9/2020 4/27/2020 0.000000 2,540.76 2,540.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 579780206 20200427S000050 4,341.000 MCCORMICK & CO INC/MD 4/27/2020 4/9/2020 4/27/2020 0.000000 2,691.42 2,691.42 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 580135101 20200615S000260 41,914.000 MCDONALD'S CORP 6/15/2020 5/29/2020 6/15/2020 0.000000 52,392.50 52,392.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 58155Q103 20200401S000060 10,136.000 MCKESSON CORP 4/1/2020 2/28/2020 4/1/2020 0.000000 4,155.76 4,155.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 58933Y105 20200407S000030 159,221.000 MERCK & CO INC 4/7/2020 3/13/2020 4/7/2020 0.000000 97,124.81 97,124.81 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 59156R108 20200612S000300 43,505.000 METLIFE INC 6/12/2020 5/7/2020 6/12/2020 0.000000 20,012.30 20,012.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 594918104 20200611S000190 424,583.000 MICROSOFT CORP 6/11/2020 5/20/2020 6/11/2020 0.000000 216,537.33 216,537.33 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 595017104 20200604S000170 13,300.000 MICROCHIP TECHNOLOGY INC 6/4/2020 5/20/2020 6/4/2020 0.000000 4,887.75 4,887.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 59522J103 20200430S000090 7,790.000 MID-AMERICA APARTMENT COMMUNIT 4/30/2020 4/14/2020 4/30/2020 0.000000 7,790.00 7,790.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 609207105 20200414S000060 98,334.000 MONDELEZ INTERNATIONAL INC 4/14/2020 3/30/2020 4/14/2020 0.000000 28,025.19 28,025.19 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 615369105 20200610S000050 9,037.000 MOODY'S CORP 6/10/2020 5/19/2020 6/10/2020 0.000000 5,060.72 5,060.72 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 617446448 20200515S000170 84,013.000 MORGAN STANLEY 5/15/2020 4/29/2020 5/15/2020 0.000000 29,404.55 29,404.55 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 61945C103 20200618S000060 18,750.000 MOSAIC CO/THE 6/18/2020 6/3/2020 6/18/2020 0.000000 937.50 937.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 61945C103 20200618S000080 709.000 MOSAIC CO/THE 6/18/2020 6/3/2020 6/18/2020 0.000000 35.45 35.45 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 620076307 20200415S000150 10,715.000 MOTOROLA SOLUTIONS INC 4/15/2020 3/12/2020 4/15/2020 0.000000 6,857.60 6,857.60 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DV 629377508 20200515S000180 14,003.000 NRG ENERGY INC 5/15/2020 4/30/2020 5/15/2020 0.000000 4,200.90 4,200.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 631103108 20200626S001060 6,150.000 NASDAQ INC 6/26/2020 6/11/2020 6/26/2020 0.000000 3,013.50 3,013.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 64110D104 20200422S000020 15,587.000 NETAPP INC 4/22/2020 4/2/2020 4/22/2020 0.000000 7,481.76 7,481.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 651229106 20200615S000220 21,208.000 NEWELL BRANDS INC 6/15/2020 5/28/2020 6/15/2020 0.000000 4,877.84 4,877.84 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 651639106 20200618S000100 45,628.000 NEWMONT CORP 6/18/2020 6/3/2020 6/18/2020 0.000000 11,407.00 11,407.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 65249B109 20200415S000080 22,644.000 NEWS CORP 4/15/2020 3/10/2020 4/15/2020 0.000000 2,264.40 2,264.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 65249B109 20200415S000240 1,656.000 NEWS CORP 4/15/2020 3/10/2020 4/15/2020 0.000000 165.60 165.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 65249B208 20200415S000090 7,616.000 NEWS CORP 4/15/2020 3/10/2020 4/15/2020 0.000000 761.60 761.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 65339F101 20200615S000120 27,203.000 NEXTERA ENERGY INC 6/15/2020 6/1/2020 6/15/2020 0.000000 38,084.20 38,084.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 654106103 20200401S000130 70,093.000 NIKE INC 4/1/2020 2/28/2020 4/1/2020 0.000000 17,172.79 17,172.79 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 65473P105 20200520S000080 25,511.000 NISOURCE INC 5/20/2020 4/29/2020 5/20/2020 0.000000 5,357.31 5,357.31 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 655044105 20200526S000050 26,620.000 NOBLE ENERGY INC 5/26/2020 5/8/2020 5/26/2020 0.000000 532.40 532.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 655844108 20200610S000110 14,512.000 NORFOLK SOUTHERN CORP 6/10/2020 5/7/2020 6/10/2020 0.000000 13,641.28 13,641.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 665859104 20200401S000140 13,251.000 NORTHERN TRUST CORP 4/1/2020 3/12/2020 4/1/2020 0.000000 9,275.70 9,275.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 666807102 20200617S000060 8,723.000 NORTHROP GRUMMAN CORP 6/17/2020 5/29/2020 6/17/2020 0.000000 12,648.35 12,648.35 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 668771108 20200624S000020 30,732.000 NORTONLIFELOCK INC 6/24/2020 6/9/2020 6/24/2020 0.000000 3,841.50 3,841.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 670346105 20200511S000030 20,708.000 NUCOR CORP 5/11/2020 3/30/2020 5/11/2020 0.000000 8,334.97 8,334.97 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 67066G104 20200626S001080 34,061.000 NVIDIA CORP 6/26/2020 6/4/2020 6/26/2020 0.000000 5,449.76 5,449.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 674599105 20200415S000220 52,061.000 OCCIDENTAL PETROLEUM CORP 4/15/2020 3/9/2020 4/15/2020 0.000000 41,128.19 41,128.19 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 679580100 20200617S000070 5,331.000 OLD DOMINION FREIGHT LINE INC 6/17/2020 6/2/2020 6/17/2020 0.000000 799.65 799.65 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 681919106 20200408S000100 12,689.000 OMNICOM GROUP INC 4/8/2020 3/9/2020 4/8/2020 0.000000 8,247.85 8,247.85 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 682680103 20200514S000210 28,212.000 ONEOK INC 5/14/2020 4/24/2020 5/14/2020 0.000000 26,378.22 26,378.22 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 68389X105 20200423S000020 147,960.000 ORACLE CORP 4/23/2020 4/8/2020 4/23/2020 0.000000 35,510.40 35,510.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 68902V107 20200610S000090 22,577.000 OTIS WORLDWIDE CORP 6/10/2020 5/21/2020 6/10/2020 0.000000 4,515.40 4,515.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 693475105 20200505S000010 29,925.000 PNC FINANCIAL SERVICES GROUP I 5/5/2020 4/15/2020 5/5/2020 0.000000 34,413.75 34,413.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 693506107 20200612S000270 13,160.000 PPG INDUSTRIES INC 6/12/2020 5/8/2020 6/12/2020 0.000000 6,711.60 6,711.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 69351T106 20200401S000090 42,137.000 PPL CORP 4/1/2020 3/9/2020 4/1/2020 0.000000 17,486.86 17,486.86 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 693718108 20200602S000060 19,250.000 PACCAR INC 6/2/2020 5/11/2020 6/2/2020 0.000000 6,160.00 6,160.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 695156109 20200415S000270 5,920.000 PACKAGING CORP OF AMERICA 4/15/2020 3/12/2020 4/15/2020 0.000000 4,676.80 4,676.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 701094104 20200605S000060 7,150.000 PARKER-HANNIFIN CORP 6/5/2020 5/7/2020 6/5/2020 0.000000 6,292.00 6,292.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 704326107 20200528S000200 17,730.000 PAYCHEX INC 5/28/2020 5/14/2020 5/28/2020 0.000000 10,992.60 10,992.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 712704105 20200515S000090 24,718.000 PEOPLE'S UNITED FINANCIAL INC 5/15/2020 4/30/2020 5/15/2020 0.000000 4,449.24 4,449.24 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 713448108 20200630S000190 77,608.000 PEPSICO INC 6/30/2020 6/4/2020 6/30/2020 0.000000 79,354.18 79,354.18 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 714046109 20200508S000120 6,948.000 PERKINELMER INC 5/8/2020 4/16/2020 5/8/2020 0.000000 486.36 486.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 714046109 20200508S000130 640.000 PERKINELMER INC 5/8/2020 4/16/2020 5/8/2020 0.000000 44.80 44.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 717081103 20200605S000100 308,003.000 PFIZER INC 6/5/2020 5/7/2020 6/5/2020 0.000000 117,041.14 117,041.14 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 718172109 20200409S000110 97,301.000 PHILIP MORRIS INTERNATIONAL IN 4/9/2020 3/20/2020 4/9/2020 0.000000 3,415.27 3,415.27 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 718172109 20200409S000120 97,301.000 PHILIP MORRIS INTERNATIONAL IN 4/9/2020 3/20/2020 4/9/2020 0.000000 110,426.90 110,426.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 718546104 20200601S000200 24,731.000 PHILLIPS 66 6/1/2020 5/15/2020 6/1/2020 0.000000 22,257.90 22,257.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 723484101 20200601S000100 6,256.000 PINNACLE WEST CAPITAL CORP 6/1/2020 5/1/2020 6/1/2020 0.000000 4,895.32 4,895.32 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 723787107 20200414S000070 11,313.000 PIONEER NATURAL RESOURCES CO 4/14/2020 3/30/2020 4/14/2020 0.000000 6,222.15 6,222.15 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 74144T108 20200630S000130 12,524.000 T ROWE PRICE GROUP INC 6/30/2020 6/12/2020 6/30/2020 0.000000 11,271.60 11,271.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 74251V102 20200626S000990 14,372.000 PRINCIPAL FINANCIAL GROUP INC 6/26/2020 5/29/2020 6/26/2020 0.000000 8,048.32 8,048.32 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 742718109 20200515S000240 170,317.000 PROCTER & GAMBLE CO/THE 5/15/2020 4/23/2020 5/15/2020 0.000000 134,669.65 134,669.65 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 743315103 20200415S000190 39,928.000 PROGRESSIVE CORP/THE 4/15/2020 4/6/2020 4/15/2020 0.000000 3,992.80 3,992.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 74340W103 20200630S000150 39,568.000 PROLOGIS INC 6/30/2020 6/15/2020 6/30/2020 0.000000 22,949.44 22,949.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 744320102 20200618S000090 22,373.000 PRUDENTIAL FINANCIAL INC 6/18/2020 5/22/2020 6/18/2020 0.000000 24,610.30 24,610.30 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DV 744573106 20200630S000300 27,106.000 PUBLIC SERVICE ENTERPRISE GROU 6/30/2020 6/8/2020 6/30/2020 0.000000 13,281.94 13,281.94 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 74460D109 20200630S000170 8,052.000 PUBLIC STORAGE 6/30/2020 6/12/2020 6/30/2020 0.000000 16,104.00 16,104.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 745867101 20200403S000050 15,931.000 PULTEGROUP INC 4/3/2020 3/12/2020 4/3/2020 0.000000 1,911.72 1,911.72 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 747525103 20200625S000090 63,550.000 QUALCOMM INC 6/25/2020 6/3/2020 6/25/2020 0.000000 41,307.50 41,307.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 74762E102 20200415S000290 9,718.000 QUANTA SERVICES INC 4/15/2020 4/3/2020 4/15/2020 0.000000 485.90 485.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 74834L100 20200421S000050 9,199.000 QUEST DIAGNOSTICS INC 4/21/2020 4/6/2020 4/21/2020 0.000000 5,151.44 5,151.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 751212101 20200413S000050 3,110.000 RALPH LAUREN CORP 4/10/2020 3/26/2020 4/10/2020 0.000000 2,138.13 2,138.13 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 754730109 20200415S000330 8,432.000 RAYMOND JAMES FINANCIAL INC 4/15/2020 3/31/2020 4/15/2020 0.000000 3,119.84 3,119.84 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 75513E101 20200618S000110 81,695.000 RAYTHEON TECHNOLOGIES CORP 6/18/2020 5/14/2020 6/18/2020 0.000000 38,805.13 38,805.13 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 756109104 20200415S000320 22,259.000 REALTY INCOME CORP 4/15/2020 3/31/2020 4/15/2020 0.000000 5,186.35 5,186.35 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 756109104 20200515S000250 19,073.000 REALTY INCOME CORP 5/15/2020 4/30/2020 5/15/2020 0.000000 4,444.01 4,444.01 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 756109104 20200615S000270 19,073.000 REALTY INCOME CORP 6/15/2020 5/29/2020 6/15/2020 0.000000 4,444.01 4,444.01 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 758849103 20200526S000060 9,326.000 REGENCY CENTERS CORP 5/26/2020 5/15/2020 5/26/2020 0.000000 5,548.97 5,548.97 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 7591EP100 20200401S000070 56,217.000 REGIONS FINANCIAL CORP 4/1/2020 3/5/2020 4/1/2020 0.000000 8,713.64 8,713.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 760759100 20200415S000250 14,386.000 REPUBLIC SERVICES INC 4/15/2020 3/31/2020 4/15/2020 0.000000 5,826.33 5,826.33 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 761152107 20200618S000120 8,002.000 RESMED INC 6/18/2020 5/13/2020 6/18/2020 0.000000 3,120.78 3,120.78 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 770323103 20200615S000090 6,543.000 ROBERT HALF INTERNATIONAL INC 6/15/2020 5/22/2020 6/15/2020 0.000000 2,224.62 2,224.62 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 773903109 20200610S000190 6,431.000 ROCKWELL AUTOMATION INC 6/10/2020 5/15/2020 6/10/2020 0.000000 6,559.62 6,559.62 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 775711104 20200610S000030 7,836.000 ROLLINS INC 6/10/2020 5/8/2020 6/10/2020 0.000000 626.88 626.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 776696106 20200422S000030 7,107.000 ROPER TECHNOLOGIES INC 4/22/2020 4/7/2020 4/22/2020 0.000000 3,642.34 3,642.34 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 78409V104 20200610S000170 13,602.000 S&P GLOBAL INC 6/10/2020 5/26/2020 6/10/2020 0.000000 9,113.34 9,113.34 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 78410G104 20200618S000130 6,267.000 SBA COMMUNICATIONS CORP 6/18/2020 5/27/2020 6/18/2020 0.000000 2,914.16 2,914.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 78440X101 20200415S000180 5,567.000 SL GREEN REALTY CORP 4/15/2020 3/30/2020 4/15/2020 0.000000 1,642.27 1,642.27 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 78440X101 20200515S000200 4,537.000 SL GREEN REALTY CORP 5/15/2020 4/29/2020 5/15/2020 0.000000 1,338.42 1,338.42 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 78440X101 20200515S000220 1,030.000 SL GREEN REALTY CORP 5/15/2020 4/29/2020 5/15/2020 0.000000 303.85 303.85 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 78440X101 20200615S000300 4,453.000 SL GREEN REALTY CORP 6/15/2020 5/28/2020 6/15/2020 0.000000 1,313.64 1,313.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 78440X101 20200615S000310 84.000 SL GREEN REALTY CORP 6/15/2020 5/28/2020 6/15/2020 0.000000 24.78 24.78 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 806857108 20200409S000160 71,221.000 SCHLUMBERGER LTD 4/9/2020 2/11/2020 4/9/2020 0.000000 35,610.50 35,610.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 808513105 20200522S000150 63,629.000 CHARLES SCHWAB CORP/THE 5/22/2020 5/7/2020 5/22/2020 0.000000 11,453.22 11,453.22 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 81211K100 20200619S000140 8,600.000 SEALED AIR CORP 6/19/2020 6/4/2020 6/19/2020 0.000000 1,376.00 1,376.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 816851109 20200415S000230 17,629.000 SEMPRA ENERGY 4/15/2020 3/19/2020 4/15/2020 0.000000 18,422.31 18,422.31 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 824348106 20200605S000080 4,572.000 SHERWIN-WILLIAMS CO/THE 6/5/2020 5/21/2020 6/5/2020 0.000000 6,126.48 6,126.48 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 83088M102 20200611S000180 9,482.000 SKYWORKS SOLUTIONS INC 6/11/2020 5/20/2020 6/11/2020 0.000000 4,172.08 4,172.08 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 831865209 20200515S000210 7,628.000 AO SMITH CORP 5/15/2020 4/29/2020 5/15/2020 0.000000 1,830.72 1,830.72 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 831865209 20200515S000270 1,733.000 AO SMITH CORP 5/15/2020 4/29/2020 5/15/2020 0.000000 415.92 415.92 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 832696405 20200601S000170 6,348.000 JM SMUCKER CO/THE 6/1/2020 5/14/2020 6/1/2020 0.000000 5,586.24 5,586.24 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 833034101 20200610S000120 3,052.000 SNAP-ON INC 6/10/2020 5/20/2020 6/10/2020 0.000000 3,296.16 3,296.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 842587107 20200608S000040 58,368.000 SOUTHERN CO/THE 6/8/2020 5/15/2020 6/8/2020 0.000000 37,355.52 37,355.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 854502101 20200616S000060 8,460.000 STANLEY BLACK & DECKER INC 6/16/2020 6/1/2020 6/16/2020 0.000000 5,837.40 5,837.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 855244109 20200522S000160 65,729.000 STARBUCKS CORP 5/22/2020 5/7/2020 5/22/2020 0.000000 26,948.89 26,948.89 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 857477103 20200415S000300 24,834.000 STATE STREET CORP 4/15/2020 3/31/2020 4/15/2020 0.000000 12,913.68 12,913.68 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 863667101 20200430S000110 21,990.000 STRYKER CORP 4/30/2020 3/30/2020 4/30/2020 0.000000 12,644.25 12,644.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 87165B103 20200514S000230 31,412.000 SYNCHRONY FINANCIAL 5/14/2020 5/1/2020 5/14/2020 0.000000 6,910.64 6,910.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 871829107 20200424S000050 34,846.000 SYSCO CORP 4/24/2020 4/2/2020 4/24/2020 0.000000 15,680.70 15,680.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 87612E106 20200610S000060 28,203.000 TARGET CORP 6/10/2020 5/19/2020 6/10/2020 0.000000 18,613.98 18,613.98 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 879369106 20200615S000200 2,577.000 TELEFLEX INC 6/15/2020 5/14/2020 6/15/2020 0.000000 876.18 876.18 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 882508104 20200518S000050 52,025.000 TEXAS INSTRUMENTS INC 5/18/2020 5/1/2020 5/18/2020 0.000000 46,822.50 46,822.50 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DV 883203101 20200401S000040 14,275.000 TEXTRON INC 4/1/2020 3/12/2020 4/1/2020 0.000000 285.50 285.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 883556102 20200416S000050 25,077.000 THERMO FISHER SCIENTIFIC INC 4/16/2020 3/13/2020 4/16/2020 0.000000 5,516.94 5,516.94 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 88579Y101 20200612S000320 32,005.000 3M CO 6/12/2020 5/21/2020 6/12/2020 0.000000 47,047.35 47,047.35 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 886547108 20200413S000040 6,751.000 TIFFANY & CO 4/10/2020 3/19/2020 4/10/2020 0.000000 3,915.58 3,915.58 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 892356106 20200609S005110 6,589.000 TRACTOR SUPPLY CO 6/9/2020 5/22/2020 6/9/2020 0.000000 2,306.15 2,306.15 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 89417E109 20200630S000370 13,834.000 TRAVELERS COS INC/THE 6/30/2020 6/9/2020 6/30/2020 0.000000 11,758.90 11,758.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 89832Q109 20200601S000240 74,637.000 TRUIST FINANCIAL CORP 6/1/2020 5/14/2020 6/1/2020 0.000000 33,586.65 33,586.65 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 902494103 20200615S000070 16,429.000 TYSON FOODS INC 6/15/2020 5/29/2020 6/15/2020 0.000000 6,900.18 6,900.18 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 902653104 20200430S000170 20,014.000 UDR INC 4/30/2020 4/8/2020 4/30/2020 0.000000 7,205.04 7,205.04 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 902973304 20200415S000200 97,068.000 US BANCORP 4/15/2020 3/30/2020 4/15/2020 0.000000 40,768.56 40,768.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 907818108 20200630S000340 38,636.000 UNION PACIFIC CORP 6/30/2020 5/28/2020 6/30/2020 0.000000 37,476.92 37,476.92 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 911312106 20200610S000200 39,001.000 UNITED PARCEL SERVICE INC 6/10/2020 5/22/2020 6/10/2020 0.000000 39,391.01 39,391.01 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 91324P102 20200630S000180 50,779.000 UNITEDHEALTH GROUP INC 6/30/2020 6/19/2020 6/30/2020 0.000000 63,473.75 63,473.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 91529Y106 20200515S000100 14,087.000 UNUM GROUP 5/15/2020 4/24/2020 5/15/2020 0.000000 4,014.80 4,014.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 918204108 20200622S000030 17,552.000 VF CORP 6/22/2020 6/9/2020 6/22/2020 0.000000 8,424.96 8,424.96 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 91913Y100 20200603S000090 22,855.000 VALERO ENERGY CORP 6/3/2020 5/13/2020 6/3/2020 0.000000 22,397.90 22,397.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 92276F100 20200414S000090 25,456.000 VENTAS INC 4/14/2020 3/31/2020 4/14/2020 0.000000 20,173.88 20,173.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 92343V104 20200501S000070 282,456.000 VERIZON COMMUNICATIONS INC 5/1/2020 4/9/2020 5/1/2020 0.000000 173,710.44 173,710.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 92345Y106 20200630S000260 8,783.000 VERISK ANALYTICS INC 6/30/2020 6/12/2020 6/30/2020 0.000000 2,371.41 2,371.41 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 92556H206 20200401S000220 33,796.000 VIACOMCBS INC 4/1/2020 3/13/2020 4/1/2020 0.000000 8,111.04 8,111.04 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 92826C839 20200602S000090 95,273.000 VISA INC 6/2/2020 5/13/2020 6/2/2020 0.000000 28,581.90 28,581.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 929042109 20200522S000120 8,816.000 VORNADO REALTY TRUST 5/22/2020 5/8/2020 5/22/2020 0.000000 5,818.56 5,818.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 929160109 20200605S000090 7,366.000 VULCAN MATERIALS CO 6/5/2020 5/21/2020 6/5/2020 0.000000 2,504.44 2,504.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 92939U106 20200601S000190 17,556.000 WEC ENERGY GROUP INC 6/1/2020 5/13/2020 6/1/2020 0.000000 11,104.17 11,104.17 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 929740108 20200522S000130 4,667.000 WESTINGHOUSE AIR BRAKE TECHNOL 5/22/2020 5/7/2020 5/22/2020 0.000000 560.04 560.04 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 929740108 20200522S000140 5,468.000 WESTINGHOUSE AIR BRAKE TECHNOL 5/22/2020 5/7/2020 5/22/2020 0.000000 656.16 656.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 931142103 20200406S000060 88,716.000 WALMART INC 4/6/2020 3/19/2020 4/6/2020 0.000000 47,906.64 47,906.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 931142103 20200601S000070 78,952.000 WALMART INC 6/1/2020 5/7/2020 6/1/2020 0.000000 42,634.08 42,634.08 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 931427108 20200612S000340 41,727.000 WALGREENS BOOTS ALLIANCE INC 6/12/2020 5/19/2020 6/12/2020 0.000000 19,090.10 19,090.10 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 94106L109 20200619S000130 21,722.000 WASTE MANAGEMENT INC 6/19/2020 6/4/2020 6/19/2020 0.000000 11,838.49 11,838.49 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 949746101 20200601S000160 214,201.000 WELLS FARGO & CO 6/1/2020 5/7/2020 6/1/2020 0.000000 109,242.51 109,242.51 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 95040Q104 20200528S000190 22,583.000 WELLTOWER INC 5/28/2020 5/18/2020 5/28/2020 0.000000 13,775.63 13,775.63 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 958102105 20200417S000030 20,311.000 WESTERN DIGITAL CORP 4/17/2020 4/2/2020 4/17/2020 0.000000 10,155.50 10,155.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 959802109 20200630S000330 22,471.000 WESTERN UNION CO/THE 6/30/2020 6/15/2020 6/30/2020 0.000000 5,055.98 5,055.98 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 96145D105 20200528S000180 14,353.000 WESTROCK CO 5/28/2020 5/18/2020 5/28/2020 0.000000 2,870.60 2,870.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 963320106 20200615S000190 3,517.000 WHIRLPOOL CORP 6/15/2020 5/14/2020 6/15/2020 0.000000 4,220.40 4,220.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 969457100 20200629S000190 64,962.000 WILLIAMS COS INC/THE 6/29/2020 6/11/2020 6/29/2020 0.000000 25,984.80 25,984.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 98389B100 20200420S000020 32,794.000 XCEL ENERGY INC 4/20/2020 3/12/2020 4/20/2020 0.000000 14,101.42 14,101.42 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 983919101 20200603S000080 13,995.000 XILINX INC 6/3/2020 5/12/2020 6/3/2020 0.000000 5,318.10 5,318.10 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 98419M100 20200625S000070 7,945.000 XYLEM INC/NY 6/25/2020 5/27/2020 6/25/2020 0.000000 2,065.70 2,065.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 98419M100 20200625S000080 2,077.000 XYLEM INC/NY 6/25/2020 5/27/2020 6/25/2020 0.000000 540.02 540.02 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 98421M106 20200430S000130 11,627.000 XEROX HOLDINGS CORP 4/30/2020 3/27/2020 4/30/2020 0.000000 2,906.75 2,906.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 988498101 20200612S000330 16,834.000 YUM! BRANDS INC 6/12/2020 5/28/2020 6/12/2020 0.000000 7,911.98 7,911.98 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 98956P102 20200430S000120 12,863.000 ZIMMER BIOMET HOLDINGS INC 4/30/2020 3/26/2020 4/30/2020 0.000000 3,087.12 3,087.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 989701107 20200521S000120 9,487.000 ZIONS BANCORP NA 5/21/2020 5/7/2020 5/21/2020 0.000000 3,225.58 3,225.58 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 98978V103 20200601S000080 32,529.000 ZOETIS INC 6/1/2020 4/16/2020 6/1/2020 0.000000 6,505.80 6,505.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G0176J109 20200401S000270 5,811.000 ALLEGION PLC 4/1/2020 3/16/2020 3/31/2020 0.000000 1,859.52 1,859.52 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DV G0176J109 20200630S000410 4,980.000 ALLEGION PLC 6/30/2020 6/15/2020 6/30/2020 0.000000 1,593.60 1,593.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G0177J108 20200605A000190 0.000 ALLERGAN PLC 5/20/2020 4/20/2020 5/20/2020 0.000000 16,590.80 16,590.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G0250X107 20200617S000010 3,363.000 AMCOR PLC 6/17/2020 5/27/2020 6/17/2020 0.000000 386.75 386.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G0250X107 20200617S000020 86,806.000 AMCOR PLC 6/17/2020 5/27/2020 6/17/2020 0.000000 9,982.69 9,982.69 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G0403H108 20200515S000310 13,031.000 AON PLC 5/15/2020 4/30/2020 5/15/2020 0.000000 5,733.64 5,733.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G1151C101 20200515S000330 43,372.000 ACCENTURE PLC 5/15/2020 4/15/2020 5/15/2020 0.000000 34,697.60 34,697.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G29183103 20200529S000310 23,008.000 EATON CORP PLC 5/29/2020 5/13/2020 5/29/2020 0.000000 16,795.84 16,795.84 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G3223R108 20200610S000220 2,270.000 EVEREST RE GROUP LTD 6/10/2020 5/26/2020 6/10/2020 0.000000 3,518.50 3,518.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G47567105 20200515S000300 27,386.000 IHS MARKIT LTD 5/15/2020 4/29/2020 5/15/2020 0.000000 4,655.62 4,655.62 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G491BT108 20200603S000070 20,714.000 INVESCO LTD 6/3/2020 5/8/2020 6/3/2020 0.000000 3,210.67 3,210.67 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G51502105 20200413S000080 48,243.000 JOHNSON CONTROLS INTERNATIONAL 4/10/2020 3/13/2020 4/10/2020 0.000000 12,543.18 12,543.18 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G5494J103 20200617S000100 29,897.000 LINDE PLC 6/17/2020 6/2/2020 6/17/2020 0.000000 28,790.81 28,790.81 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G5960L103 20200417S000070 83,825.000 MEDTRONIC PLC 4/17/2020 3/26/2020 4/17/2020 0.000000 45,265.50 45,265.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G6518L108 20200618S000180 19,803.000 NIELSEN HOLDINGS PLC 6/18/2020 6/3/2020 6/18/2020 0.000000 1,188.18 1,188.18 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G7945M107 20200408S000170 13,990.000 SEAGATE TECHNOLOGY PLC 4/8/2020 3/24/2020 4/8/2020 0.000000 9,093.50 9,093.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G7945M107 20200408S000180 468.000 SEAGATE TECHNOLOGY PLC 4/8/2020 3/24/2020 4/8/2020 0.000000 304.20 304.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G7S00T104 20200501S005210 1,699.000 PENTAIR PLC 5/1/2020 4/16/2020 5/1/2020 0.000000 322.81 322.81 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G7S00T104 20200501S005220 9,781.000 PENTAIR PLC 5/1/2020 4/16/2020 5/1/2020 0.000000 1,858.39 1,858.39 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G8473T100 20200626S005230 4,544.000 STERIS PLC 6/26/2020 6/11/2020 6/26/2020 0.000000 1,681.28 1,681.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G87110105 20200408S000140 26,281.000 TECHNIPFMC PLC 4/8/2020 3/23/2020 4/8/2020 0.000000 3,416.53 3,416.53 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G96629103 20200415S000350 8,781.000 WILLIS TOWERS WATSON PLC 4/15/2020 3/30/2020 4/15/2020 0.000000 5,971.08 5,971.08 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G97822103 20200616S000100 7,575.000 PERRIGO CO PLC 6/16/2020 5/28/2020 6/16/2020 0.000000 1,704.38 1,704.38 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV H1467J104 20200413S000070 28,342.000 CHUBB LTD 4/10/2020 3/19/2020 4/10/2020 0.000000 21,256.50 21,256.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV H2906T109 20200630S000420 7,744.000 GARMIN LTD 6/30/2020 6/12/2020 6/30/2020 0.000000 4,723.84 4,723.84 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV H84989104 20200605S000200 18,615.000 TE CONNECTIVITY LTD 6/5/2020 5/21/2020 6/5/2020 0.000000 8,935.20 8,935.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV N53745100 20200615S000350 14,288.000 LYONDELLBASELL INDUSTRIES NV 6/15/2020 6/5/2020 6/15/2020 0.000000 15,002.40 15,002.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV V7780T103 20200407S000040 10,018.000 ROYAL CARIBBEAN CRUISES LTD 4/6/2020 3/5/2020 4/6/2020 0.000000 7,814.04 7,814.04 0.00

INTEREST 0.000 2,074.27 2,074.27 0.00

U.S. DOLLAR 0.000 2,074.27 2,074.27 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX IT 996085619 20200402S000120 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/2/2020 4/2/2020 4/1/2020 0.000000 1,129.32 1,129.32 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX IT 996085619 20200504S000030 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/4/2020 5/4/2020 5/1/2020 0.000000 494.57 494.57 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX IT 996085619 20200602S000100 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/2/2020 6/2/2020 6/1/2020 0.000000 449.24 449.24 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CD NA9123459 20200401S000280 0.000 CR INTEREST-ACCOUNT 9565998400 4/1/2020 3/31/2020 3/31/2020 0.000000 0.39 0.39 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW NA9123459 20200401S000290 0.000 DR INTEREST-ACCOUNT 9565998400 4/1/2020 3/31/2020 3/31/2020 0.000000 -24.52 -24.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CD NA9123459 20200413S000090
10A.. 0.000 OD CHRG WRITE-OFF 3/31/2020 3/31/2020 3/31/2020 0.000000 24.52 24.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CD NA9123459 20200501S005190 0.000 CR INTEREST-ACCOUNT 9565998400 5/1/2020 4/30/2020 4/30/2020 0.000000 0.10 0.10 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CD NA9123459 20200601S000220 0.000 CR INTEREST-ACCOUNT 9565998400 6/1/2020 5/29/2020 5/29/2020 0.000000 0.65 0.65 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW NA9123459 20200601S000230 0.000 DR INTEREST-ACCOUNT 9565998400 6/1/2020 5/29/2020 5/29/2020 0.000000 -20.30 -20.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CD NA9123459 20200610S000240 10J.. 0.000 OD CHRG WRITE-OFF DOC 35250483 5/29/2020 5/29/2020 5/29/2020 0.000000 20.30 20.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CD NA9123459 20200610S000250 10J.. 0.000 OD CHRG WRITE-OFF DOC 35250545 5/29/2020 5/29/2020 5/29/2020 0.000000 20.30 20.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW NA9123459 20200618S000150 17J.. 0.000 OD CHRG WRITE-OFF 35306919 6/1/2020 5/29/2020 5/29/2020 0.000000 -20.30 -20.30 0.00

INTEREST ACCRUAL 1,374,588.360 0.00 -11.28 0.00

U.S. DOLLAR 1,374,588.360 0.00 -11.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX IA 996085619 20200402A000160 1,374,588.360 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/31/2020 3/31/2020 4/1/2020 0.000000 0.00 -37.87 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX IA 996085619 20200403A000060 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/31/2020 3/31/2020 4/1/2020 0.000000 0.00 37.87 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX IA 996085619 20200504A000040 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/30/2020 4/30/2020 5/1/2020 0.000000 0.00 -2.77 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX IA 996085619 20200602A000110 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/31/2020 5/31/2020 6/1/2020 0.000000 0.00 -8.51 0.00

MANUAL JOURNAL ENTRIES 0.000 0.00 0.00 0.00

U.S. DOLLAR 0.000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200514A000280 0.000 REV MAR BNY REBATE GL ACCT:(71042C) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -936.10 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200514A000320 0.000 APR BNY REBATE GL ACCT:(71042C) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -782.97 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200608A005180 0.000 REV APR BNY REBATE GL ACCT:(71042C) 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 782.97 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200612A000420 0.000 MAY BNY SL REBATE GL ACCT:(71042C) 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -1,523.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200710A005290 0.000 REV MAY BNY SL REBATE GL
ACCT:(7104.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 1,523.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200715A000330 0.000 JUNE BNY REBATE GL ACCT:(71042C) 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -5,971.05 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200514A000270 0.000 REV MAR BNY SL BANK FEE GL
ACCT:(22.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 1,628.83 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200514A000310 0.000 APR BNY SL BANK FEE GL ACCT:(220390) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -1,366.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200608A005170 0.000 REV APR BNY SL BANK FEE GL
ACCT:(220.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 1,366.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200612A000410 0.000 MAY BNY SL BANK FEE GL ACCT:(220390) 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -1,957.83 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200710A005280 0.000 REV MAY BNY SL BANK FEE GL
ACCT:(220.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 1,957.83 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200715A000320 0.000 JUNE BNY BANK FEE GL ACCT:(220390) 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -2,638.89 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200514A000280 0.000 REV MAR BNY REBATE GL ACCT:(220391) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 936.10 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200514A000320 0.000 APR BNY REBATE GL ACCT:(220391) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 782.97 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200608A005180 0.000 REV APR BNY REBATE GL ACCT:(220391) 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -782.97 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200612A000420 0.000 MAY BNY SL REBATE GL ACCT:(220391) 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 1,523.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200710A005290 0.000 REV MAY BNY SL REBATE GL
ACCT:(2203.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -1,523.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200715A000330 0.000 JUNE BNY REBATE GL ACCT:(220391) 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 5,971.05 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200514A000260 0.000 REV MAR BNY SL GROSS EARN GL
ACCT:.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -11,815.59 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200514A000300 0.000 APR BNY SL GROSS EARN GL
ACCT:(1203.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 8,345.02 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200608A005160 0.000 REV APR BNY SL GROSS EARN GL
ACCT:(.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -8,345.02 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200612A000400 0.000 MAY BNY SL GROSS EARN GL
ACCT:(1203.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 11,541.46 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200710A005270 0.000 REV MAY BNY SL GROSS EARN GL
ACCT:.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -11,541.46 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200715A000310 0.000 JUNE BNY SL GROSS EARN GL
ACCT:(120.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 11,634.61 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200514A000270 0.000 REV MAR BNY SL BANK FEE GL
ACCT:(71.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -1,628.83 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200514A000310 0.000 APR BNY SL BANK FEE GL ACCT:(710480) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 1,366.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200608A005170 0.000 REV APR BNY SL BANK FEE GL
ACCT:(710.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -1,366.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200612A000410 0.000 MAY BNY SL BANK FEE GL ACCT:(710480) 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 1,957.83 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200710A005280 0.000 REV MAY BNY SL BANK FEE GL
ACCT:(710.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -1,957.83 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200715A000320 0.000 JUNE BNY BANK FEE GL ACCT:(710480) 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 2,638.89 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200514A000260 0.000 REV MAR BNY SL GROSS EARN GL
ACCT:.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 11,815.59 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200514A000300 0.000 APR BNY SL GROSS EARN GL
ACCT:(6250.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -8,345.02 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200608A005160 0.000 REV APR BNY SL GROSS EARN GL
ACCT:(.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 8,345.02 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200612A000400 0.000 MAY BNY SL GROSS EARN GL
ACCT:(6250.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -11,541.46 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200710A005270 0.000 REV MAY BNY SL GROSS EARN GL
ACCT:.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 11,541.46 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20200715A000310 0.000 JUNE BNY SL GROSS EARN GL
ACCT:(625.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -11,634.61 0.00
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MISCELLANEOUS ACTIVITY -2.074 67.81 146.23 67.81

U.S. DOLLAR -2.074 67.81 146.23 67.81

KR2F19020002 KR2F19020002: S&P 500 INDEX SW 00287Y109 20200521A000160 -0.820 TO ADJUST FRACTIONS ABBVIE INC 5/21/2020 5/21/2020 5/21/2020 0.000000 -44.41 0.00 -44.41

KR2F19020002 KR2F19020002: S&P 500 INDEX CD 03965L100 20200409S000130 0.000 Cash in Lieu of Fractional Sha ARCONIC INC 4/9/2020 4/9/2020 0.000000 6.10 6.10 6.10

KR2F19020002 KR2F19020002: S&P 500 INDEX SW 03966V107 20200408A000120 -0.750 TO ADJUST FRACTIONS ARCONIC CORP 4/7/2020 4/7/2020 4/7/2020 0.000000 -13.10 0.00 -13.10

KR2F19020002 KR2F19020002: S&P 500 INDEX SW 68902V107 20200408A000130 -0.504 TO ADJUST FRACTIONS OTIS
WORLDWID.. 4/7/2020 4/7/2020 4/7/2020 0.000000 -20.91 0.00 -20.91

KR2F19020002 KR2F19020002: S&P 500 INDEX CD 755111507 20200403S001740 0.000 Cash in Lieu of Fractional Sha RAYTHEON
CO 4/3/2020 4/3/2020 0.000000 27.02 27.02 27.02

KR2F19020002 KR2F19020002: S&P 500 INDEX CD 913017109 20200414S000130 0.000 Cash in Lieu of Fractional Sha UNITED
TECH.. 4/14/2020 4/14/2020 0.000000 23.52 23.52 23.52

KR2F19020002 KR2F19020002: S&P 500 INDEX CD G0177J108 20200518S000060 0.000 Cash in Lieu of Fractional Sha ALLERGAN
P.. 5/18/2020 5/18/2020 0.000000 69.06 69.06 69.06

KR2F19020002 KR2F19020002: S&P 500 INDEX CD G47791101 20200401S000510 0.000 Cash in Lieu of Fractional Sha INGERSOLL-
R.. 4/1/2020 4/1/2020 0.000000 20.53 20.53 20.53

PURCHASES 9,358,085.980 79,086,663.00 -
79,086,663.00 0.00

U.S. DOLLAR 9,358,085.980 79,086,663.00 -
79,086,663.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200401S000490 300,967.530 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/1/2020 4/1/2020 4/1/2020 1.000000 300,967.53 -300,967.53 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200402S000140 33,085.430 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/2/2020 4/2/2020 4/2/2020 1.000000 33,085.43 -33,085.43 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200403S001720 8,607.110 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/3/2020 4/3/2020 4/3/2020 1.000000 8,607.11 -8,607.11 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200407S000060 104,938.850 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/7/2020 4/7/2020 4/7/2020 1.000000 104,938.85 -104,938.85 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200408S000150 29,044.630 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/8/2020 4/8/2020 4/8/2020 1.000000 29,044.63 -29,044.63 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200409S000140 133,585.840 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/9/2020 4/9/2020 4/9/2020 1.000000 133,585.84 -133,585.84 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200414S000110 80,120.070 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/14/2020 4/14/2020 4/14/2020 1.000000 80,120.07 -80,120.07 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200415S000390 260,115.590 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/15/2020 4/15/2020 4/15/2020 1.000000 260,115.59 -260,115.59 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200416S000060 9,411.820 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/16/2020 4/16/2020 4/16/2020 1.000000 9,411.82 -9,411.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200417S000050 14,016.680 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/17/2020 4/17/2020 4/17/2020 1.000000 14,016.68 -14,016.68 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200421S000060 11,411.120 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/21/2020 4/21/2020 4/21/2020 1.000000 11,411.12 -11,411.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200422S000070 190,628.470 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/22/2020 4/22/2020 4/22/2020 1.000000 190,628.47 -190,628.47 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200423S000030 35,510.400 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/23/2020 4/23/2020 4/23/2020 1.000000 35,510.40 -35,510.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200424S000070 28,529.420 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/24/2020 4/24/2020 4/24/2020 1.000000 28,529.42 -28,529.42 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200429S000100 32,671.080 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/29/2020 4/29/2020 4/29/2020 1.000000 32,671.08 -32,671.08 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200430S001020 364,693.820 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/30/2020 4/30/2020 4/30/2020 1.000000 364,693.82 -364,693.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200501S005230 556,549.050 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/1/2020 5/1/2020 5/1/2020 1.000000 556,549.05 -556,549.05 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200505S000030 36,803.130 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/5/2020 5/5/2020 5/5/2020 1.000000 36,803.13 -36,803.13 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200506S000060 50,303.140 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/6/2020 5/6/2020 5/6/2020 1.000000 50,303.14 -50,303.14 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200507S000200 5,118.100 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/7/2020 5/7/2020 5/7/2020 1.000000 5,118.10 -5,118.10 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200508S000190 87,519.810 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/8/2020 5/8/2020 5/8/2020 1.000000 87,519.81 -87,519.81 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200512S000080 2,214,471.800 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/12/2020 5/12/2020 5/12/2020 1.000000 2,214,471.80 -2,214,471.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200513S000140 11,578.710 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/13/2020 5/13/2020 5/13/2020 1.000000 11,578.71 -11,578.71 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200514S000330 226,202.120 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/14/2020 5/14/2020 5/14/2020 1.000000 226,202.12 -226,202.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200515S000320 465,961.130 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/15/2020 5/15/2020 5/15/2020 1.000000 465,961.13 -465,961.13 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200519S000150 18,944.110 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/19/2020 5/19/2020 5/19/2020 1.000000 18,944.11 -18,944.11 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200520S000100 44,233.630 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/20/2020 5/20/2020 5/20/2020 1.000000 44,233.63 -44,233.63 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200521S000170 20,222.610 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/21/2020 5/21/2020 5/21/2020 1.000000 20,222.61 -20,222.61 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200522S000180 109,328.130 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/22/2020 5/22/2020 5/22/2020 1.000000 109,328.13 -109,328.13 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200526S000080 15,873.620 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/26/2020 5/26/2020 5/26/2020 1.000000 15,873.62 -15,873.62 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200528S000220 29,909.130 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/28/2020 5/28/2020 5/28/2020 1.000000 29,909.13 -29,909.13 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200529S000290 37,631.800 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/29/2020 5/29/2020 5/29/2020 1.000000 37,631.80 -37,631.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200601S000520 413,317.540 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/1/2020 6/1/2020 6/1/2020 1.000000 413,317.54 -413,317.54 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200603S000100 37,989.320 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/3/2020 6/3/2020 6/3/2020 1.000000 37,989.32 -37,989.32 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200604S000200 23,742.890 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/4/2020 6/4/2020 6/4/2020 1.000000 23,742.89 -23,742.89 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200605S000140 177,403.670 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/5/2020 6/5/2020 6/5/2020 1.000000 177,403.67 -177,403.67 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200609S005240 167,276.300 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/9/2020 6/9/2020 6/9/2020 1.000000 167,276.30 -167,276.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200610S000210 648,667.410 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/10/2020 6/10/2020 6/10/2020 1.000000 648,667.41 -648,667.41 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200611S000200 239,731.350 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/11/2020 6/11/2020 6/11/2020 1.000000 239,731.35 -239,731.35 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200612S000430 157,527.950 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/12/2020 6/12/2020 6/12/2020 1.000000 157,527.95 -157,527.95 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200616S000080 71,766.030 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/16/2020 6/16/2020 6/16/2020 1.000000 71,766.03 -71,766.03 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200617S000090 44,112.490 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/17/2020 6/17/2020 6/17/2020 1.000000 44,112.49 -44,112.49 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200618S000160 205,057.540 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/18/2020 6/18/2020 6/18/2020 1.000000 205,057.54 -205,057.54 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200619S000150 34,529.490 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/19/2020 6/19/2020 6/19/2020 1.000000 34,529.49 -34,529.49 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200624S000130 6,039.930 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/24/2020 6/24/2020 6/24/2020 1.000000 6,039.93 -6,039.93 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200625S005200 73,149.670 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/25/2020 6/25/2020 6/25/2020 1.000000 73,149.67 -73,149.67 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200626S005210 210,153.320 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/26/2020 6/26/2020 6/26/2020 1.000000 210,153.32 -210,153.32 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20200630S000390 455,333.200 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/30/2020 6/30/2020 6/30/2020 1.000000 455,333.20 -455,333.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 001055102 20200625S000530 GT.. 39,944.000 AFLAC INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 35.170000 1,405,130.06 -1,405,130.06 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 00130H105 20200625S001120 GT.. 1,849.000 AES CORP/THE KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 13.840000 25,604.03 -25,604.03 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 00206R102 20200622S003970 GT.. 3,645.000 AT&T INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 30.310000 110,507.29 -110,507.29 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 00206R102 20200625S000800 GT.. 1,484.000 AT&T INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 29.420000 43,670.41 -43,670.41 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 002824100 20200622S004970 GT.. 2,105.000 ABBOTT LABORATORIES KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 90.680000 190,897.19 -190,897.19 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 002824100 20200625S003050 GT.. 1,641.000 ABBOTT LABORATORIES KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 87.300000 143,271.61 -143,271.61 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 00287Y109 20200625S003660 GT.. 4,032.000 ABBVIE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 95.140000 383,634.72 -383,634.72 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 003654100 20200625S002760 GT.. 91.000 ABIOMED INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 241.660000 21,991.74 -21,991.74 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 00507V109 20200625S002810 GT.. 1,948.000 ACTIVISION BLIZZARD INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 75.580000 147,244.45 -147,244.45 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 00724F101 20200625S000270 GT.. 1,441.000 ADOBE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 431.680000 622,061.69 -622,061.69 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 00751Y106 20200625S003650 GT.. 288.000 ADVANCE AUTO PARTS INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 143.000000 41,186.16 -41,186.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 007903107 20200622S000180 GT.. 2,713.000 ADVANCED MICRO DEVICES INC
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 54.230000 147,146.34 -147,146.34 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 00846U101 20200622S003750 GT.. 213.000 AGILENT TECHNOLOGIES INC
KENTUCKY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 88.730000 18,901.09 -18,901.09 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX B 00846U101 20200625S001800 GT.. 390.000 AGILENT TECHNOLOGIES INC
KENTUCKY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 86.560000 33,761.33 -33,761.33 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 009158106 20200622S000910 GT.. 318.000 AIR PRODUCTS AND CHEMICALS INC
KEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 235.510000 74,894.57 -74,894.57 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 009158106 20200625S004540 GT.. 162.000 AIR PRODUCTS AND CHEMICALS INC
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 233.140000 37,769.90 -37,769.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 00971T101 20200622S003940 GT.. 282.000 AKAMAI TECHNOLOGIES INC KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 100.470000 28,334.66 -28,334.66 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 00971T101 20200625S002510 GT.. 91.000 AKAMAI TECHNOLOGIES INC KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 100.970000 9,188.95 -9,188.95 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 011659109 20200622S004150 GT.. 221.000 ALASKA AIR GROUP INC KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 36.290000 8,021.75 -8,021.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 011659109 20200625S004060 GT.. 1.000 ALASKA AIR GROUP INC KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 34.390000 34.40 -34.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 012653101 20200622S000160 GT.. 6.000 ALBEMARLE CORP KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 78.350000 470.15 -470.15 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 012653101 20200625S003670 GT.. 230.000 ALBEMARLE CORP KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 73.320000 16,865.33 -16,865.33 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 015271109 20200622S003120 GT.. 195.000 ALEXANDRIA REAL ESTATE EQUITIE
KEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 165.840000 32,340.26 -32,340.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 015271109 20200625S000150 GT.. 259.000 ALEXANDRIA REAL ESTATE EQUITIE
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 163.480000 42,343.26 -42,343.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 015351109 20200625S001450 GT.. 723.000 ALEXION PHARMACEUTICALS INC
KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 111.950000 80,945.27 -80,945.27 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 016255101 20200622S003350 GT.. 25.000 ALIGN TECHNOLOGY INC KENTUCKY
RET.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 260.910000 6,522.94 -6,522.94 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 016255101 20200625S001140 GT.. 121.000 ALIGN TECHNOLOGY INC KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 257.650000 31,176.56 -31,176.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 018802108 20200622S003000 GT.. 857.000 ALLIANT ENERGY CORP KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 47.990000 41,133.86 -41,133.86 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 018802108 20200625S000200 GT.. 151.000 ALLIANT ENERGY CORP KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 47.120000 7,116.25 -7,116.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 020002101 20200625S000510 GT.. 312.000 ALLSTATE CORP/THE KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 92.950000 29,002.74 -29,002.74 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 02079K107 20200625S001670 GT.. 322.000 ALPHABET INC-CL C KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 1,431.970000 461,096.76 -461,096.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 02079K305 20200622S001880 GT.. 346.000 ALPHABET INC-CL A KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 1,424.640000 492,928.04 -492,928.04 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 02079K305 20200625S002280 GT.. 299.000 ALPHABET INC-CL A KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 1,432.700000 428,379.54 -428,379.54 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 02209S103 20200625S001100 GT.. 3,762.000 ALTRIA GROUP INC KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 39.430000 148,363.88 -148,363.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 023135106 20200622S000320 GT.. 93.000 AMAZON.COM INC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 2,675.010000 248,776.63 -248,776.63 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 023135106 20200625S000290 GT.. 910.000 AMAZON.COM INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 2,734.400000 2,488,310.83 -2,488,310.83 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 023608102 20200622S000830 GT.. 416.000 AMEREN CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 69.800000 29,039.92 -29,039.92 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 023608102 20200625S004450 GT.. 142.000 AMEREN CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 69.460000 9,864.39 -9,864.39 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 02376R102 20200622S003520 GT.. 141.000 AMERICAN AIRLINES GROUP INC
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 16.000000 2,257.06 -2,257.06 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 025537101 20200622S002970 GT.. 874.000 AMERICAN ELECTRIC POWER CO INC
KE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 79.710000 69,673.10 -69,673.10 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 025537101 20200625S003710 GT.. 242.000 AMERICAN ELECTRIC POWER CO INC
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 80.710000 19,533.64 -19,533.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 025816109 20200622S002700 GT.. 1,105.000 AMERICAN EXPRESS CO KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 100.940000 111,546.99 -111,546.99 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 026874784 20200622S003020 GT.. 1,962.000 AMERICAN INTERNATIONAL GROUP I
KEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 31.810000 62,425.94 -62,425.94 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 03027X100 20200622S004660 GT.. 1,191.000 AMERICAN TOWER CORP KENTUCKY
RET.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 265.600000 316,338.53 -316,338.53 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 030420103 20200622S002850 GT.. 306.000 AMERICAN WATER WORKS CO INC
KENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 126.360000 38,668.46 -38,668.46 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 030420103 20200625S002100 GT.. 83.000 AMERICAN WATER WORKS CO INC
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 124.400000 10,325.82 -10,325.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 03073E105 20200625S005060 GT.. 401.000 AMERISOURCEBERGEN CORP KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 98.840000 39,637.85 -39,637.85 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 03076C106 20200625S001590 GT.. 75.000 AMERIPRISE FINANCIAL INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 142.960000 10,722.56 -10,722.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 031100100 20200622S004590 GT.. 280.000 AMETEK INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 88.530000 24,790.50 -24,790.50 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX B 031100100 20200625S001220 GT.. 241.000 AMETEK INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 85.840000 20,689.25 -20,689.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 031162100 20200625S004690 GT.. 1,768.000 AMGEN INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 232.510000 411,090.94 -411,090.94 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 032095101 20200622S002770 GT.. 193.000 AMPHENOL CORP KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 97.030000 18,728.24 -18,728.24 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 032095101 20200625S002320 GT.. 389.000 AMPHENOL CORP KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 94.610000 36,806.21 -36,806.21 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 032654105 20200625S004150 GT.. 891.000 ANALOG DEVICES INC KENTUCKY RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 119.470000 106,454.45 -106,454.45 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 03662Q105 20200625S001510 GT.. 279.000 ANSYS INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 285.250000 79,586.84 -79,586.84 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 036752103 20200622S003630 GT.. 157.000 ANTHEM INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 266.430000 41,830.69 -41,830.69 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 036752103 20200625S005020 GT.. 289.000 ANTHEM INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 257.310000 74,364.76 -74,364.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 037411105 20200622S001760 GT.. 471.000 APACHE CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 13.980000 6,588.11 -6,588.11 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 037411105 20200625S002030 GT.. 387.000 APACHE CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 13.070000 5,060.99 -5,060.99 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 03748R754 20200622S003160 GT.. 272.000 APARTMENT INVESTMENT AND MANAG
K.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 38.150000 10,378.84 -10,378.84 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 03748R754 20200625S003320 GT.. 35.000 APARTMENT INVESTMENT AND MANAG
K.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 36.200000 1,267.26 -1,267.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 037833100 20200625S000980 GT.. 7,547.000 APPLE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 360.060000 2,717,429.42 -2,717,429.42 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 038222105 20200625S002450 GT.. 3,230.000 APPLIED MATERIALS INC KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.970000 193,727.33 -193,727.33 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 039483102 20200622S002980 GT.. 5.000 ARCHER-DANIELS-MIDLAND CO KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 40.240000 201.24 -201.24 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 039483102 20200625S004310 GT.. 1,083.000 ARCHER-DANIELS-MIDLAND CO KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 39.320000 42,591.68 -42,591.68 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 040413106 20200622S004680 GT.. 146.000 ARISTA NETWORKS INC KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 218.010000 31,830.56 -31,830.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 04621X108 20200622S003910 GT.. 45.000 ASSURANT INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 106.280000 4,782.94 -4,782.94 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 04621X108 20200625S002430 GT.. 26.000 ASSURANT INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 100.680000 2,617.88 -2,617.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 049560105 20200622S004270 GT.. 329.000 ATMOS ENERGY CORP KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 99.720000 32,810.35 -32,810.35 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 049560105 20200625S000320 GT.. 83.000 ATMOS ENERGY CORP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 98.960000 8,214.30 -8,214.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 052769106 20200625S002880 GT.. 566.000 AUTODESK INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 233.440000 132,131.29 -132,131.29 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 053015103 20200625S004640 GT.. 901.000 AUTOMATIC DATA PROCESSING INC
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 144.840000 130,507.60 -130,507.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 053332102 20200625S000570 GT.. 36.000 AUTOZONE INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 1,100.210000 39,607.83 -39,607.83 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 053484101 20200622S003260 GT.. 301.000 AVALONBAY COMMUNITIES INC KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 155.090000 46,684.35 -46,684.35 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 053484101 20200625S000480 GT.. 49.000 AVALONBAY COMMUNITIES INC KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 151.570000 7,427.30 -7,427.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 053611109 20200622S004950 GT.. 84.000 AVERY DENNISON CORP KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 114.520000 9,620.31 -9,620.31 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 053611109 20200625S001910 GT.. 77.000 AVERY DENNISON CORP KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 112.290000 8,646.91 -8,646.91 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 05722G100 20200622S000550 GT.. 1,859.000 BAKER HUGHES CO KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 15.490000 28,809.85 -28,809.85 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 058498106 20200625S001150 GT.. 737.000 BALL CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 68.980000 50,843.79 -50,843.79 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 060505104 20200625S000710 GT.. 1,863.000 BANK OF AMERICA CORP KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 23.810000 44,372.00 -44,372.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 064058100 20200625S001900 GT.. 618.000 BANK OF NEW YORK MELLON CORP/T
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 37.230000 23,012.78 -23,012.78 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 071813109 20200622S004850 GT.. 695.000 BAXTER INTERNATIONAL INC KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 84.490000 58,725.76 -58,725.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 071813109 20200625S003170 GT.. 268.000 BAXTER INTERNATIONAL INC KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 82.470000 22,103.97 -22,103.97 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 075887109 20200608S001720 GT.. 752.000 BECTON DICKINSON AND CO KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 242.010000 181,997.16 -181,997.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 075887109 20200622S003860 GT.. 326.000 BECTON DICKINSON AND CO KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 237.590000 77,456.79 -77,456.79 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 075887109 20200625S001080 GT.. 285.000 BECTON DICKINSON AND CO KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 232.810000 66,352.99 -66,352.99 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX B 084423102 20200622S004620 GT.. 1.000 W R BERKLEY CORP KENTUCKY RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 58.660000 58.67 -58.67 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 084423102 20200625S004630 GT.. 82.000 W R BERKLEY CORP KENTUCKY RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 55.740000 4,571.30 -4,571.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 084670702 20200622S003090 GT.. 2,940.000 BERKSHIRE HATHAWAY INC KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 179.720000 528,398.85 -528,398.85 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 084670702 20200625S004580 GT.. 448.000 BERKSHIRE HATHAWAY INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 177.530000 79,536.80 -79,536.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 086516101 20200625S003860 GT.. 459.000 BEST BUY CO INC KENTUCKY RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 83.820000 38,476.82 -38,476.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 090572207 20200622S001280 GT.. 1,179.000 BIO-RAD LABORATORIES INC KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 451.960000 532,869.68 -532,869.68 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 090572207 20200625S002850 GT.. 11.000 BIO-RAD LABORATORIES INC KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 432.420000 4,756.70 -4,756.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 09247X101 20200608S003990 GT.. 1,607.000 BLACKROCK INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 556.530000 894,355.76 -894,355.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 09247X101 20200622S001350 GT.. 133.000 BLACKROCK INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 555.370000 73,865.21 -73,865.21 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 09247X101 20200625S000820 GT.. 284.000 BLACKROCK INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 538.570000 152,956.01 -152,956.01 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 093671105 20200622S002390 GT.. 1,047.000 H&R BLOCK INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 15.730000 16,477.16 -16,477.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 097023105 20200622S004380 GT.. 724.000 BOEING CO/THE KENTUCKY
RETIREMENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 187.020000 135,407.91 -135,407.91 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 097023105 20200625S003520 GT.. 466.000 BOEING CO/THE KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 176.690000 82,341.04 -82,341.04 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 09857L108 20200622S003200 GT.. 47.000 BOOKING HOLDINGS INC KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 1,626.910000 76,465.12 -76,465.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 099724106 20200622S003390 GT.. 584.000 BORGWARNER INC KENTUCKY RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 34.240000 20,000.54 -20,000.54 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 101121101 20200622S004790 GT.. 278.000 BOSTON PROPERTIES INC KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 90.760000 25,233.37 -25,233.37 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 101121101 20200625S003340 GT.. 59.000 BOSTON PROPERTIES INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 89.690000 5,292.15 -5,292.15 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 101137107 20200622S000050 GT.. 2,403.000 BOSTON SCIENTIFIC CORP KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 36.590000 87,943.79 -87,943.79 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 101137107 20200625S001380 GT.. 2,429.000 BOSTON SCIENTIFIC CORP KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.850000 82,239.87 -82,239.87 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 110122108 20200625S004020 GT.. 3,029.000 BRISTOL-MYERS SQUIBB CO KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 57.760000 174,977.76 -174,977.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 11133T103 20200622S004180 GT.. 14.000 BROADRIDGE FINANCIAL SOLUTIONS KE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 123.330000 1,726.73 -1,726.73 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 11133T103 20200625S004320 GT.. 233.000 BROADRIDGE FINANCIAL SOLUTIONS KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 122.700000 28,590.85 -28,590.85 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 11135F101 20200625S004680 GT.. 1,205.000 BROADCOM INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 306.970000 369,907.89 -369,907.89 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 115637209 20200622S002100 GT.. 158.000 BROWN-FORMAN CORP KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 65.320000 10,321.75 -10,321.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 115637209 20200625S001680 GT.. 230.000 BROWN-FORMAN CORP KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 63.810000 14,678.03 -14,678.03 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 12503M108 20200622S001050 GT.. 165.000 CBOE GLOBAL MARKETS INC KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 98.750000 16,294.99 -16,294.99 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 12503M108 20200625S004380 GT.. 1.000 CBOE GLOBAL MARKETS INC KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 93.760000 93.77 -93.77 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 12504L109 20200622S004230 GT.. 704.000 CBRE GROUP INC KENTUCKY RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 46.740000 32,910.24 -32,910.24 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 12504L109 20200625S004170 GT.. 13.000 CBRE GROUP INC KENTUCKY RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 42.750000 555.85 -555.85 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 12514G108 20200625S000190 GT.. 292.000 CDW CORP/DE KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 111.490000 32,557.27 -32,557.27 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 125269100 20200625S000790 GT.. 323.000 CF INDUSTRIES HOLDINGS INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 27.840000 8,994.74 -8,994.74 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 12541W209 20200622S002090 GT.. 206.000 CH ROBINSON WORLDWIDE INC
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 77.750000 16,018.05 -16,018.05 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 12541W209 20200625S001560 GT.. 39.000 CH ROBINSON WORLDWIDE INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 78.540000 3,063.35 -3,063.35 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 125523100 20200622S004910 GT.. 44.000 CIGNA CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 191.400000 8,421.93 -8,421.93 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 125523100 20200625S001500 GT.. 483.000 CIGNA CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 183.970000 88,861.13 -88,861.13 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 12572Q105 20200622S001750 GT.. 396.000 CME GROUP INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 175.520000 69,508.89 -69,508.89 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 12572Q105 20200625S003960 GT.. 360.000 CME GROUP INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 167.470000 60,291.90 -60,291.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 125896100 20200622S002720 GT.. 434.000 CMS ENERGY CORP KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 57.930000 25,144.88 -25,144.88 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX B 125896100 20200625S003290 GT.. 287.000 CMS ENERGY CORP KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 57.400000 16,475.95 -16,475.95 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 126408103 20200622S001540 GT.. 981.000 CSX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 67.990000 66,705.55 -66,705.55 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 126650100 20200622S003690 GT.. 1,102.000 CVS HEALTH CORP KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 64.490000 71,076.25 -71,076.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 126650100 20200625S003360 GT.. 1,937.000 CVS HEALTH CORP KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 63.180000 122,394.19 -122,394.19 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 127097103 20200622S000120 GT.. 872.000 CABOT OIL & GAS CORP KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 18.690000 16,304.22 -16,304.22 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 127387108 20200625S002900 GT.. 608.000 CADENCE DESIGN SYSTEMS INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 91.990000 55,934.48 -55,934.48 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 134429109 20200622S000720 GT.. 157.000 CAMPBELL SOUP CO KENTUCKY RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 49.140000 7,716.16 -7,716.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 134429109 20200625S000670 GT.. 209.000 CAMPBELL SOUP CO KENTUCKY RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 48.860000 10,213.31 -10,213.31 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 14040H105 20200622S000570 GT.. 595.000 CAPITAL ONE FINANCIAL CORP
KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 68.070000 40,506.11 -40,506.11 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 14149Y108 20200622S001720 GT.. 544.000 CARDINAL HEALTH INC KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 53.810000 29,276.72 -29,276.72 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 14149Y108 20200625S002060 GT.. 34.000 CARDINAL HEALTH INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 52.010000 1,768.60 -1,768.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 143130102 20200625S000970 GT.. 544.000 CARMAX INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 89.450000 48,664.88 -48,664.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 143658300 20200622S000860 GT.. 2,045.000 CARNIVAL CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 17.830000 36,477.69 -36,477.69 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 14448C104 20200622S002080 GT.. 2,974.000 CARRIER GLOBAL CORP KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 21.450000 63,814.61 -63,814.61 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 149123101 20200625S004960 GT.. 1,192.000 CATERPILLAR INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 122.060000 145,504.46 -145,504.46 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 150870103 20200622S001820 GT.. 109.000 CELANESE CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 86.720000 9,453.30 -9,453.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 15135B101 20200625S004910 GT.. 32,241.000 CENTENE CORP KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 61.880000 1,995,314.89 -1,995,314.89 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 15189T107 20200622S001640 GT.. 3,012.000 CENTERPOINT ENERGY INC KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 17.790000 53,606.07 -53,606.07 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 15189T107 20200625S004290 GT.. 393.000 CENTERPOINT ENERGY INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 18.330000 7,206.64 -7,206.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 156700106 20200622S004650 GT.. 1,924.000 CENTURYLINK INC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 10.150000 19,543.03 -19,543.03 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 156700106 20200625S003540 GT.. 475.000 CENTURYLINK INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 9.740000 4,630.06 -4,630.06 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 156782104 20200625S001700 GT.. 587.000 CERNER CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 68.650000 40,301.95 -40,301.95 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 16119P108 20200625S002630 GT.. 213.000 CHARTER COMMUNICATIONS INC
KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 507.990000 108,203.47 -108,203.47 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 166764100 20200622S001110 GT.. 898.000 CHEVRON CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 90.630000 81,392.48 -81,392.48 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 166764100 20200625S004120 GT.. 1,694.000 CHEVRON CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 87.640000 148,474.87 -148,474.87 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 169656105 20200622S004010 GT.. 36.000 CHIPOTLE MEXICAN GRILL INC
KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 1,010.830000 36,390.15 -36,390.15 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 169656105 20200625S003570 GT.. 22.000 CHIPOTLE MEXICAN GRILL INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 1,047.950000 23,055.07 -23,055.07 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 171340102 20200625S001730 GT.. 807.000 CHURCH & DWIGHT CO INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 76.250000 61,539.80 -61,539.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 172062101 20200622S000710 GT.. 28.000 CINCINNATI FINANCIAL CORP KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 63.170000 1,768.97 -1,768.97 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 172062101 20200625S001090 GT.. 229.000 CINCINNATI FINANCIAL CORP KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 62.010000 14,202.01 -14,202.01 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 17275R102 20200622S003230 GT.. 4,229.000 CISCO SYSTEMS INC KENTUCKY RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 45.320000 191,690.00 -191,690.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 17275R102 20200625S003080 GT.. 4,491.000 CISCO SYSTEMS INC KENTUCKY RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 44.750000 201,005.93 -201,005.93 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 172908105 20200622S000980 GT.. 2.000 CINTAS CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 270.160000 540.34 -540.34 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 172908105 20200625S004090 GT.. 197.000 CINTAS CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 261.630000 51,542.59 -51,542.59 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 172967424 20200625S003060 GT.. 1,132.000 CITIGROUP INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 50.810000 57,525.41 -57,525.41 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 174610105 20200622S001330 GT.. 695.000 CITIZENS FINANCIAL GROUP INC
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 25.350000 17,623.46 -17,623.46 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 177376100 20200622S004290 GT.. 87.000 CITRIX SYSTEMS INC KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 144.600000 12,580.85 -12,580.85 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX B 177376100 20200625S003770 GT.. 208.000 CITRIX SYSTEMS INC KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 142.170000 29,572.92 -29,572.92 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 189054109 20200625S002690 GT.. 271.000 CLOROX CO/THE KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 212.030000 57,462.16 -57,462.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 191216100 20200622S002930 GT.. 3,526.000 COCA-COLA CO/THE KENTUCKY RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 46.020000 162,292.97 -162,292.97 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 191216100 20200625S002220 GT.. 4,992.000 COCA-COLA CO/THE KENTUCKY RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 44.650000 222,930.24 -222,930.24 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 192446102 20200622S000680 GT.. 367.000 COGNIZANT TECHNOLOGY SOLUTIONS
K.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 54.160000 19,879.47 -19,879.47 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 192446102 20200625S000610 GT.. 380.000 COGNIZANT TECHNOLOGY SOLUTIONS
K.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 53.800000 20,446.85 -20,446.85 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 194162103 20200622S000230 GT.. 874.000 COLGATE-PALMOLIVE CO KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 73.360000 64,123.20 -64,123.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 194162103 20200625S004490 GT.. 875.000 COLGATE-PALMOLIVE CO KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 72.030000 63,032.81 -63,032.81 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 20030N101 20200622S001510 GT.. 10,540.000 COMCAST CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 39.100000 412,193.05 -412,193.05 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 200340107 20200625S004260 GT.. 44.000 COMERICA INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 37.450000 1,648.13 -1,648.13 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 205887102 20200622S000900 GT.. 84.000 CONAGRA BRANDS INC KENTUCKY RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 33.550000 2,818.83 -2,818.83 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 205887102 20200625S004030 GT.. 949.000 CONAGRA BRANDS INC KENTUCKY RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.790000 32,073.83 -32,073.83 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 20605P101 20200622S004130 GT.. 89.000 CONCHO RESOURCES INC KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 55.500000 4,940.17 -4,940.17 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 20605P101 20200625S003370 GT.. 87.000 CONCHO RESOURCES INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 51.610000 4,490.72 -4,490.72 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 20825C104 20200625S004670 GT.. 1,981.000 CONOCOPHILLIPS KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 40.990000 81,216.05 -81,216.05 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 209115104 20200622S004730 GT.. 802.000 CONSOLIDATED EDISON INC KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 71.440000 57,300.90 -57,300.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 21036P108 20200625S002440 GT.. 612.000 CONSTELLATION BRANDS INC KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 171.660000 105,060.51 -105,060.51 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 216648402 20200625S002550 GT.. 127.000 COOPER COS INC/THE KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 281.390000 35,737.48 -35,737.48 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 217204106 20200622S001120 GT.. 446.000 COPART INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 84.410000 37,650.21 -37,650.21 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 217204106 20200625S002210 GT.. 92.000 COPART INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 81.310000 7,481.21 -7,481.21 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 219350105 20200622S004890 GT.. 315.000 CORNING INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 26.700000 8,412.86 -8,412.86 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 219350105 20200625S002360 GT.. 717.000 CORNING INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 25.810000 18,511.15 -18,511.15 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 22052L104 20200622S000520 GT.. 123.000 CORTEVA INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 27.130000 3,337.91 -3,337.91 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 22052L104 20200625S005120 GT.. 1,428.000 CORTEVA INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 26.070000 37,238.67 -37,238.67 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 22160K105 20200622S004770 GT.. 495.000 COSTCO WHOLESALE CORP KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 299.900000 148,454.21 -148,454.21 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 22160K105 20200625S003380 GT.. 407.000 COSTCO WHOLESALE CORP KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 298.020000 121,297.19 -121,297.19 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 222070203 20200622S004110 GT.. 828.000 COTY INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 4.720000 3,914.37 -3,914.37 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 22822V101 20200622S004550 GT.. 1,039.000 CROWN CASTLE INTERNATIONAL COR
KE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 170.450000 177,105.34 -177,105.34 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 231021106 20200625S004770 GT.. 170.000 CUMMINS INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 166.610000 28,324.98 -28,324.98 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 23331A109 20200625S002740 GT.. 615.000 DR HORTON INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 54.090000 33,269.96 -33,269.96 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 233331107 20200622S002950 GT.. 166.000 DTE ENERGY CO KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 103.760000 17,225.41 -17,225.41 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 233331107 20200625S001990 GT.. 261.000 DTE ENERGY CO KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 105.270000 27,477.43 -27,477.43 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 23355L106 20200622S004000 GT.. 936.000 DXC TECHNOLOGY CO KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 15.430000 14,449.50 -14,449.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 235851102 20200622S000080 GT.. 124.000 DANAHER CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 172.950000 21,446.73 -21,446.73 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 235851102 20200625S003390 GT.. 1,181.000 DANAHER CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 171.460000 202,503.12 -202,503.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 237194105 20200622S001140 GT.. 406.000 DARDEN RESTAURANTS INC KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 70.270000 28,532.67 -28,532.67 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 23918K108 20200625S003800 GT.. 17.000 DAVITA INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 77.180000 1,312.19 -1,312.19 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX B 244199105 20200622S002330 GT.. 458.000 DEERE & CO KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 154.870000 70,933.90 -70,933.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 244199105 20200625S002530 GT.. 83.000 DEERE & CO KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 150.490000 12,491.29 -12,491.29 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 247361702 20200622S001400 GT.. 143.000 DELTA AIR LINES INC KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 29.510000 4,221.00 -4,221.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 247361702 20200625S003130 GT.. 609.000 DELTA AIR LINES INC KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 27.340000 16,654.63 -16,654.63 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 24906P109 20200622S002870 GT.. 93.000 DENTSPLY SIRONA INC KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 43.620000 4,057.36 -4,057.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 24906P109 20200625S001050 GT.. 182.000 DENTSPLY SIRONA INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 42.860000 7,801.89 -7,801.89 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 25179M103 20200622S001000 GT.. 281.000 DEVON ENERGY CORP KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 12.940000 3,638.25 -3,638.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 25179M103 20200625S001710 GT.. 282.000 DEVON ENERGY CORP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 11.250000 3,174.62 -3,174.62 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 252131107 20200608S002890 GT.. 4,887.000 DEXCOM INC KENTUCKY RETIREMENT S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 364.490000 1,781,299.28 -1,781,299.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 252131107 20200622S004350 GT.. 167.000 DEXCOM INC KENTUCKY RETIREMENT S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 409.360000 68,364.37 -68,364.37 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 252131107 20200625S002380 GT.. 84.000 DEXCOM INC KENTUCKY RETIREMENT S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 394.300000 33,121.83 -33,121.83 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 25278X109 20200622S004840 GT.. 359.000 DIAMONDBACK ENERGY INC KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 46.730000 16,778.76 -16,778.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 253868103 20200622S003760 GT.. 343.000 DIGITAL REALTY TRUST INC KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 139.850000 47,971.12 -47,971.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 253868103 20200625S000770 GT.. 505.000 DIGITAL REALTY TRUST INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 140.020000 70,713.89 -70,713.89 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 254687106 20200622S003270 GT.. 1,998.000 WALT DISNEY CO/THE KENTUCKY RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 114.350000 228,486.29 -228,486.29 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 254687106 20200625S004110 GT.. 1,955.000 WALT DISNEY CO/THE KENTUCKY RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 112.070000 219,111.51 -219,111.51 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 254709108 20200622S003410 GT.. 330.000 DISCOVER FINANCIAL SERVICES
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 53.730000 17,733.38 -17,733.38 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 25470F104 20200622S004700 GT.. 446.000 DISCOVERY INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 22.150000 9,882.25 -9,882.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 25470F302 20200625S004210 GT.. 256.000 DISCOVERY INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 19.680000 5,040.00 -5,040.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 25470M109 20200625S002610 GT.. 1,220.000 DISH NETWORK CORP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 34.410000 41,989.35 -41,989.35 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 256677105 20200625S004610 GT.. 373.000 DOLLAR GENERAL CORP KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 191.850000 71,562.85 -71,562.85 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 256746108 20200622S000510 GT.. 181.000 DOLLAR TREE INC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 88.800000 16,074.16 -16,074.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 256746108 20200625S002560 GT.. 342.000 DOLLAR TREE INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 90.100000 30,816.77 -30,816.77 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 25746U109 20200622S003450 GT.. 1,939.000 DOMINION ENERGY INC KENTUCKY RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 81.720000 158,469.62 -158,469.62 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 25746U109 20200625S003890 GT.. 667.000 DOMINION ENERGY INC KENTUCKY RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 82.580000 55,085.86 -55,085.86 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 25754A201 20200608S002730 GT.. 2,072.000 DOMINO'S PIZZA INC KENTUCKY RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 376.410000 779,937.06 -779,937.06 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 25754A201 20200622S004390 GT.. 101.000 DOMINO'S PIZZA INC KENTUCKY RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 378.410000 38,220.17 -38,220.17 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 25754A201 20200625S000170 GT.. 5.000 DOMINO'S PIZZA INC KENTUCKY RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 375.480000 1,877.44 -1,877.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 260003108 20200622S000250 GT.. 159.000 DOVER CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 94.900000 15,090.29 -15,090.29 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 260003108 20200625S002190 GT.. 69.000 DOVER CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 91.890000 6,340.93 -6,340.93 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 260557103 20200622S001130 GT.. 1,532.000 DOW INC KENTUCKY RETIREMENT SYST.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 41.650000 63,819.29 -63,819.29 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 264411505 20200622S002010 GT.. 430.000 DUKE REALTY CORP KENTUCKY RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 35.600000 15,311.23 -15,311.23 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 264411505 20200625S000230 GT.. 377.000 DUKE REALTY CORP KENTUCKY RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 34.580000 13,039.49 -13,039.49 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 26441C204 20200622S000280 GT.. 2,045.000 DUKE ENERGY CORP KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 82.110000 167,930.29 -167,930.29 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 26614N102 20200622S004760 GT.. 339.000 DUPONT DE NEMOURS INC KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 52.600000 17,833.94 -17,833.94 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 26614N102 20200625S002710 GT.. 807.000 DUPONT DE NEMOURS INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 51.540000 41,598.83 -41,598.83 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 26875P101 20200622S000260 GT.. 505.000 EOG RESOURCES INC KENTUCKY RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 52.300000 26,415.29 -26,415.29 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 26875P101 20200625S002080 GT.. 717.000 EOG RESOURCES INC KENTUCKY RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 48.950000 35,102.53 -35,102.53 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 269246401 20200622S004360 GT.. 37.000 E*TRADE FINANCIAL CORP KENTUCKY R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 48.430000 1,792.19 -1,792.19 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 269246401 20200625S002940 GT.. 161.000 E*TRADE FINANCIAL CORP KENTUCKY R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 48.310000 7,779.12 -7,779.12 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX B 277432100 20200622S003900 GT.. 123.000 EASTMAN CHEMICAL CO KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 69.490000 8,548.19 -8,548.19 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 277432100 20200625S002110 GT.. 154.000 EASTMAN CHEMICAL CO KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 66.850000 10,296.06 -10,296.06 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 278642103 20200625S001750 GT.. 732.000 EBAY INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 48.770000 35,705.13 -35,705.13 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 278865100 20200625S004300 GT.. 475.000 ECOLAB INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 196.670000 93,421.81 -93,421.81 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 281020107 20200622S004990 GT.. 1,855.000 EDISON INTERNATIONAL KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 55.660000 103,263.21 -103,263.21 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 28176E108 20200622S002260 GT.. 165.000 EDWARDS LIFESCIENCES CORP
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 70.240000 11,590.84 -11,590.84 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 28176E108 20200625S002540 GT.. 796.000 EDWARDS LIFESCIENCES CORP
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 67.490000 53,728.01 -53,728.01 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 285512109 20200625S001780 GT.. 488.000 ELECTRONIC ARTS INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 130.870000 63,868.22 -63,868.22 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 291011104 20200622S004540 GT.. 798.000 EMERSON ELECTRIC CO KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 61.980000 49,466.03 -49,466.03 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 29364G103 20200622S003950 GT.. 341.000 ENTERGY CORP KENTUCKY RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 94.520000 32,233.88 -32,233.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 29364G103 20200625S002180 GT.. 131.000 ENTERGY CORP KENTUCKY RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 93.510000 12,250.79 -12,250.79 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 294429105 20200622S000210 GT.. 136.000 EQUIFAX INC KENTUCKY RETIREMENT S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 167.900000 22,835.42 -22,835.42 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 294429105 20200625S001260 GT.. 132.000 EQUIFAX INC KENTUCKY RETIREMENT S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 166.170000 21,935.43 -21,935.43 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 29444U700 20200622S002370 GT.. 145.000 EQUINIX INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 711.430000 103,158.44 -103,158.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 29444U700 20200625S000460 GT.. 57.000 EQUINIX INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 689.630000 39,309.34 -39,309.34 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 29476L107 20200622S000620 GT.. 1,033.000 EQUITY RESIDENTIAL KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 59.580000 61,553.89 -61,553.89 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 297178105 20200622S000590 GT.. 94.000 ESSEX PROPERTY TRUST INC
KENTUCKY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 233.780000 21,976.03 -21,976.03 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 297178105 20200625S001870 GT.. 6.000 ESSEX PROPERTY TRUST INC
KENTUCKY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 227.770000 1,366.67 -1,366.67 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 30034W106 20200622S003680 GT.. 49.000 EVERGY INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 59.350000 2,908.52 -2,908.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 30034W106 20200625S003110 GT.. 359.000 EVERGY INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.040000 21,198.05 -21,198.05 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 30040W108 20200622S001660 GT.. 1,114.000 EVERSOURCE ENERGY KENTUCKY RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 82.890000 92,347.82 -92,347.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 30040W108 20200625S000300 GT.. 263.000 EVERSOURCE ENERGY KENTUCKY RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 82.420000 21,678.43 -21,678.43 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 30161N101 20200622S001930 GT.. 1,830.000 EXELON CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 37.530000 68,693.63 -68,693.63 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 30161N101 20200625S002050 GT.. 314.000 EXELON CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 36.470000 11,453.94 -11,453.94 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 30212P303 20200625S000960 GT.. 77.000 EXPEDIA GROUP INC KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 81.240000 6,256.06 -6,256.06 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 302130109 20200622S001560 GT.. 127.000 EXPEDITORS INTERNATIONAL OF WA KE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 73.550000 9,341.80 -9,341.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 302130109 20200625S000840 GT.. 10.000 EXPEDITORS INTERNATIONAL OF WA KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 73.620000 736.28 -736.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 30225T102 20200622S004070 GT.. 325.000 EXTRA SPACE STORAGE INC KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 92.970000 30,217.69 -30,217.69 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 30231G102 20200622S002430 GT.. 7,673.000 EXXON MOBIL CORP KENTUCKY RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 45.980000 352,862.09 -352,862.09 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 30231G102 20200625S002500 GT.. 940.000 EXXON MOBIL CORP KENTUCKY RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 44.500000 41,837.05 -41,837.05 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 302445101 20200622S002320 GT.. 313.000 FLIR SYSTEMS INC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 39.960000 12,509.83 -12,509.83 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 302491303 20200622S004300 GT.. 150.000 FMC CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 100.460000 15,070.13 -15,070.13 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 302491303 20200625S004700 GT.. 109.000 FMC CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 96.630000 10,533.49 -10,533.49 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 30303M102 20200622S002860 GT.. 1,792.000 FACEBOOK INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 238.790000 427,925.12 -427,925.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 30303M102 20200625S004510 GT.. 3,092.000 FACEBOOK INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 234.020000 723,613.03 -723,613.03 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 311900104 20200625S000450 GT.. 1,239.000 FASTENAL CO KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 41.340000 51,229.55 -51,229.55 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 313747206 20200622S003640 GT.. 202.000 FEDERAL REALTY INVESTMENT TRUS
KE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 84.750000 17,121.02 -17,121.02 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 31428X106 20200625S003010 GT.. 568.000 FEDEX CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 135.090000 76,735.38 -76,735.38 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX B 315616102 20200622S000410 GT.. 137.000 F5 NETWORKS INC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 136.650000 18,722.08 -18,722.08 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 31620M106 20200622S000870 GT.. 546.000 FIDELITY NATIONAL INFORMATION KENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 135.000000 73,714.10 -73,714.10 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 31620M106 20200625S002670 GT.. 909.000 FIDELITY NATIONAL INFORMATION KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 132.300000 120,267.52 -120,267.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 316773100 20200622S004930 GT.. 1,018.000 FIFTH THIRD BANCORP KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 20.790000 21,171.86 -21,171.86 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 316773100 20200625S002330 GT.. 579.000 FIFTH THIRD BANCORP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 19.890000 11,520.65 -11,520.65 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 33616C100 20200622S002130 GT.. 146.000 FIRST REPUBLIC BANK/CA KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 110.860000 16,186.66 -16,186.66 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 33616C100 20200625S004180 GT.. 368.000 FIRST REPUBLIC BANK/CA KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 105.570000 38,852.52 -38,852.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 337738108 20200625S001060 GT.. 1,491.000 FISERV INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 96.610000 144,056.69 -144,056.69 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 337932107 20200622S001840 GT.. 911.000 FIRSTENERGY CORP KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 38.980000 35,517.61 -35,517.61 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 337932107 20200625S004740 GT.. 290.000 FIRSTENERGY CORP KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 37.780000 10,958.38 -10,958.38 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 339041105 20200625S000870 GT.. 86.000 FLEETCOR TECHNOLOGIES INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 246.390000 21,190.19 -21,190.19 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 34354P105 20200622S002960 GT.. 289.000 FLOWSERVE CORP KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 27.720000 8,013.25 -8,013.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 345370860 20200622S004460 GT.. 12,662.000 FORD MOTOR CO KENTUCKY RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 6.230000 78,979.23 -78,979.23 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 34959E109 20200625S004390 GT.. 49.000 FORTINET INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 134.330000 6,582.54 -6,582.54 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 34959J108 20200625S003640 GT.. 1,052.000 FORTIVE CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 66.010000 69,450.41 -69,450.41 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 34964C106 20200622S000560 GT.. 103.000 FORTUNE BRANDS HOME & SECURITY
KE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 61.330000 6,317.76 -6,317.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 34964C106 20200625S005070 GT.. 217.000 FORTUNE BRANDS HOME & SECURITY
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.300000 12,869.73 -12,869.73 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 35137L105 20200622S003820 GT.. 99.000 FOX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 28.320000 2,804.42 -2,804.42 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 35137L204 20200622S004520 GT.. 149.000 FOX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 27.820000 4,146.30 -4,146.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 35137L204 20200625S004880 GT.. 15.000 FOX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 27.010000 405.26 -405.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 354613101 20200622S005000 GT.. 135.000 FRANKLIN RESOURCES INC KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 21.950000 2,964.26 -2,964.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 354613101 20200625S002830 GT.. 358.000 FRANKLIN RESOURCES INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 20.820000 7,456.25 -7,456.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 35671D857 20200622S004100 GT.. 1,686.000 FREEPORT-MCMORAN INC KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 10.500000 17,715.65 -17,715.65 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 35671D857 20200625S003020 GT.. 1,382.000 FREEPORT-MCMORAN INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 10.570000 14,618.11 -14,618.11 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 363576109 20200622S004500 GT.. 42.000 ARTHUR J GALLAGHER & CO KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 94.740000 3,979.40 -3,979.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 363576109 20200625S003850 GT.. 517.000 ARTHUR J GALLAGHER & CO KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 94.780000 49,005.14 -49,005.14 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 364760108 20200625S003270 GT.. 555.000 GAP INC/THE KENTUCKY RETIREMENT S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 10.420000 5,787.26 -5,787.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 366651107 20200622S001190 GT.. 80.000 GARTNER INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 120.030000 9,603.00 -9,603.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 366651107 20200625S004800 GT.. 90.000 GARTNER INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 115.660000 10,410.08 -10,410.08 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 369550108 20200625S001200 GT.. 593.000 GENERAL DYNAMICS CORP KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 146.450000 86,849.30 -86,849.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 369604103 20200622S002000 GT.. 12,006.000 GENERAL ELECTRIC CO KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 7.150000 85,932.95 -85,932.95 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 369604103 20200625S001300 GT.. 6,860.000 GENERAL ELECTRIC CO KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 6.530000 44,847.25 -44,847.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 370334104 20200622S003990 GT.. 577.000 GENERAL MILLS INC KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 61.580000 35,535.99 -35,535.99 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 370334104 20200625S004820 GT.. 773.000 GENERAL MILLS INC KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 60.290000 46,609.97 -46,609.97 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 37045V100 20200622S000610 GT.. 3,859.000 GENERAL MOTORS CO KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 26.590000 102,639.75 -102,639.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 372460105 20200625S004160 GT.. 306.000 GENUINE PARTS CO KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 84.670000 25,911.32 -25,911.32 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 375558103 20200622S002230 GT.. 1,335.000 GILEAD SCIENCES INC KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 77.470000 103,432.46 -103,432.46 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX B 375558103 20200625S000650 GT.. 669.000 GILEAD SCIENCES INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 75.930000 50,802.19 -50,802.19 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 37940X102 20200622S001230 GT.. 360.000 GLOBAL PAYMENTS INC KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 176.080000 63,391.50 -63,391.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 37940X102 20200625S003280 GT.. 183.000 GLOBAL PAYMENTS INC KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 166.910000 30,545.90 -30,545.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 37959E102 20200622S000430 GT.. 80.000 GLOBE LIFE INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 76.200000 6,096.60 -6,096.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 37959E102 20200625S003400 GT.. 31.000 GLOBE LIFE INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 71.190000 2,207.12 -2,207.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 38141G104 20200622S001670 GT.. 208.000 GOLDMAN SACHS GROUP INC/THE
KENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 201.630000 41,940.60 -41,940.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 384802104 20200622S004190 GT.. 38.000 WW GRAINGER INC KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 303.010000 11,514.67 -11,514.67 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 384802104 20200625S002890 GT.. 34.000 WW GRAINGER INC KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 294.790000 10,023.12 -10,023.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 40412C101 20200622S004320 GT.. 853.000 HCA HEALTHCARE INC KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 97.530000 83,199.49 -83,199.49 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 40434L105 20200625S001490 GT.. 921.000 HP INC KENTUCKY RETIREMENT
SYSTEMS UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 16.200000 14,927.11 -14,927.11 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 406216101 20200622S000140 GT.. 782.000 HALLIBURTON CO KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 13.040000 10,203.15 -10,203.15 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 406216101 20200625S002490 GT.. 1,009.000 HALLIBURTON CO KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 11.860000 11,974.31 -11,974.31 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 410345102 20200625S002590 GT.. 411.000 HANESBRANDS INC KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 10.710000 4,404.89 -4,404.89 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 412822108 20200622S003870 GT.. 24,198.000 HARLEY-DAVIDSON INC KENTUCKY RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 24.820000 600,775.85 -600,775.85 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 416515104 20200625S003210 GT.. 19,934.000 HARTFORD FINANCIAL SERVICES GR KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 37.860000 754,850.75 -754,850.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 418056107 20200622S000920 GT.. 245.000 HASBRO INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 71.340000 17,480.14 -17,480.14 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 418056107 20200625S004730 GT.. 29.000 HASBRO INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 70.940000 2,057.48 -2,057.48 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 42250P103 20200622S001620 GT.. 3,349.000 HEALTHPEAK PROPERTIES INC
KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 26.320000 88,170.80 -88,170.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 42250P103 20200625S005090 GT.. 89.000 HEALTHPEAK PROPERTIES INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 25.990000 2,313.78 -2,313.78 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 426281101 20200625S002480 GT.. 175.000 JACK HENRY & ASSOCIATES INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 179.690000 31,447.06 -31,447.06 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 427866108 20200622S003280 GT.. 38.000 HERSHEY CO/THE KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 129.450000 4,919.39 -4,919.39 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 427866108 20200625S002310 GT.. 219.000 HERSHEY CO/THE KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 127.980000 28,029.26 -28,029.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 42809H107 20200625S004650 GT.. 697.000 HESS CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 48.960000 34,130.35 -34,130.35 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 42824C109 20200622S002160 GT.. 2,040.000 HEWLETT PACKARD ENTERPRISE CO
KE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 9.820000 20,048.10 -20,048.10 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 42824C109 20200625S001920 GT.. 129.000 HEWLETT PACKARD ENTERPRISE CO
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 9.270000 1,196.80 -1,196.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 43300A203 20200622S002380 GT.. 46.000 HILTON WORLDWIDE HOLDINGS INC
KEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 76.170000 3,504.17 -3,504.17 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 43300A203 20200625S000880 GT.. 266.000 HILTON WORLDWIDE HOLDINGS INC
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 73.190000 19,470.54 -19,470.54 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 436106108 20200625S000140 GT.. 344.000 HOLLYFRONTIER CORP KENTUCKY RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 29.580000 10,178.10 -10,178.10 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 436440101 20200625S000760 GT.. 305.000 HOLOGIC INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 53.670000 16,371.64 -16,371.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 437076102 20200625S003810 GT.. 2,388.000 HOME DEPOT INC/THE KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 246.130000 587,776.35 -587,776.35 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 438516106 20200622S001690 GT.. 20.000 HONEYWELL INTERNATIONAL INC
KENTU.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 145.370000 2,907.55 -2,907.55 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 438516106 20200625S003620 GT.. 756.000 HONEYWELL INTERNATIONAL INC
KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 138.350000 104,598.27 -104,598.27 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 440452100 20200622S003010 GT.. 224.000 HORMEL FOODS CORP KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 48.550000 10,876.88 -10,876.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 440452100 20200625S002970 GT.. 475.000 HORMEL FOODS CORP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 47.760000 22,689.56 -22,689.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 44107P104 20200622S003110 GT.. 1,265.000 HOST HOTELS & RESORTS INC
KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 11.670000 14,772.04 -14,772.04 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 443201108 20200622S001460 GT.. 331.000 HOWMET AEROSPACE INC KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 13.940000 4,616.62 -4,616.62 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX B 443201108 20200625S000600 GT.. 272.000 HOWMET AEROSPACE INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 14.620000 3,978.68 -3,978.68 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 444859102 20200622S002040 GT.. 194.000 HUMANA INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 380.760000 73,868.90 -73,868.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 444859102 20200625S001970 GT.. 68.000 HUMANA INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 371.800000 25,282.91 -25,282.91 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 445658107 20200625S003900 GT.. 182.000 JB HUNT TRANSPORT SERVICES INC
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 117.040000 21,302.65 -21,302.65 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 446150104 20200622S002760 GT.. 374.000 HUNTINGTON BANCSHARES INC/OH
KEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 10.290000 3,851.27 -3,851.27 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 446150104 20200625S000910 GT.. 736.000 HUNTINGTON BANCSHARES INC/OH
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 9.540000 7,026.96 -7,026.96 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 446413106 20200622S000310 GT.. 49.000 HUNTINGTON INGALLS INDUSTRIES
KENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 178.660000 8,754.71 -8,754.71 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 446413106 20200625S003950 GT.. 12.000 HUNTINGTON INGALLS INDUSTRIES
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 167.220000 2,006.73 -2,006.73 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 44980X109 20200622S002750 GT.. 30.000 IPG PHOTONICS CORP KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 162.240000 4,867.43 -4,867.43 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 44980X109 20200625S001830 GT.. 42.000 IPG PHOTONICS CORP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 157.210000 6,603.14 -6,603.14 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 45167R104 20200622S000270 GT.. 73.000 IDEX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 153.240000 11,187.07 -11,187.07 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 45167R104 20200625S002990 GT.. 47.000 IDEX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 148.760000 6,992.07 -6,992.07 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 45168D104 20200622S001970 GT.. 33.000 IDEXX LABORATORIES INC KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 314.670000 10,384.36 -10,384.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 45168D104 20200625S001600 GT.. 97.000 IDEXX LABORATORIES INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 319.380000 30,980.59 -30,980.59 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 452308109 20200625S001240 GT.. 654.000 ILLINOIS TOOL WORKS INC KENTUCKY R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 169.030000 110,550.53 -110,550.53 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 452327109 20200625S004420 GT.. 395.000 ILLUMINA INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 358.940000 141,784.26 -141,784.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 45337C102 20200625S004980 GT.. 480.000 INCYTE CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 104.330000 50,082.00 -50,082.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 45687V106 20200625S003790 GT.. 19,250.000 INGERSOLL RAND INC KENTUCKY RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 27.500000 529,519.38 -529,519.38 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 458140100 20200622S002830 GT.. 604.000 INTEL CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 59.620000 36,015.01 -36,015.01 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 458140100 20200625S004460 GT.. 1,959.000 INTEL CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.090000 115,772.00 -115,772.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 45866F104 20200622S003130 GT.. 157.000 INTERCONTINENTAL EXCHANGE INC
KEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 94.520000 14,840.82 -14,840.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 45866F104 20200625S001010 GT.. 461.000 INTERCONTINENTAL EXCHANGE INC
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 90.710000 41,820.77 -41,820.77 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 459200101 20200622S001430 GT.. 544.000 INTERNATIONAL BUSINESS MACHINE KE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 122.470000 66,627.76 -66,627.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 459200101 20200625S004040 GT.. 1,418.000 INTERNATIONAL BUSINESS MACHINE KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 116.420000 165,094.20 -165,094.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 459506101 20200622S004920 GT.. 120.000 INTERNATIONAL FLAVORS & FRAGRA
KE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 126.090000 15,131.70 -15,131.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 459506101 20200625S004010 GT.. 106.000 INTERNATIONAL FLAVORS & FRAGRA
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 122.070000 12,940.22 -12,940.22 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 460146103 20200622S003660 GT.. 664.000 INTERNATIONAL PAPER CO KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 34.860000 23,152.02 -23,152.02 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 460146103 20200625S004660 GT.. 201.000 INTERNATIONAL PAPER CO KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.580000 6,751.09 -6,751.09 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 460690100 20200622S001260 GT.. 893.000 INTERPUBLIC GROUP OF COS INC/T KEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 17.060000 15,241.28 -15,241.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 460690100 20200625S004560 GT.. 16.000 INTERPUBLIC GROUP OF COS INC/T KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 16.440000 263.16 -263.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 461202103 20200622S001340 GT.. 235.000 INTUIT INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 286.320000 67,286.96 -67,286.96 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 461202103 20200625S004410 GT.. 330.000 INTUIT INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 286.130000 94,425.38 -94,425.38 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 46120E602 20200622S002670 GT.. 85.000 INTUITIVE SURGICAL INC KENTUCKY
RET.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 587.530000 49,940.69 -49,940.69 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 46120E602 20200625S003150 GT.. 213.000 INTUITIVE SURGICAL INC KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 554.960000 118,208.08 -118,208.08 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 46266C105 20200622S001850 GT.. 232.000 IQVIA HOLDINGS INC KENTUCKY RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 136.080000 31,572.30 -31,572.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 46284V101 20200622S002840 GT.. 1,111.000 IRON MOUNTAIN INC KENTUCKY RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 26.340000 29,272.07 -29,272.07 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 46625H100 20200622S002800 GT.. 3,985.000 JPMORGAN CHASE & CO KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 97.810000 389,802.74 -389,802.74 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 469814107 20200625S001850 GT.. 295.000 JACOBS ENGINEERING GROUP INC
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 82.880000 24,451.81 -24,451.81 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX B 478160104 20200622S001030 GT.. 2,152.000 JOHNSON & JOHNSON KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 143.830000 309,538.30 -309,538.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 478160104 20200625S000390 GT.. 3,458.000 JOHNSON & JOHNSON KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 139.820000 483,523.50 -483,523.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 48203R104 20200622S000130 GT.. 271.000 JUNIPER NETWORKS INC KENTUCKY
RET.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 23.270000 6,308.20 -6,308.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 48203R104 20200625S000420 GT.. 237.000 JUNIPER NETWORKS INC KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 22.380000 5,305.84 -5,305.84 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 482480100 20200625S005010 GT.. 339.000 KLA CORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 188.620000 63,944.72 -63,944.72 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 485170302 20200622S000960 GT.. 44.000 KANSAS CITY SOUTHERN KENTUCKY RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 144.270000 6,348.21 -6,348.21 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 487836108 20200625S001440 GT.. 581.000 KELLOGG CO KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 64.880000 37,699.64 -37,699.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 493267108 20200622S002790 GT.. 209.000 KEYCORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 13.350000 2,791.72 -2,791.72 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 493267108 20200625S003180 GT.. 1,302.000 KEYCORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 12.490000 16,271.75 -16,271.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 49338L103 20200625S001130 GT.. 498.000 KEYSIGHT TECHNOLOGIES INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 101.230000 50,416.28 -50,416.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 494368103 20200625S003440 GT.. 600.000 KIMBERLY-CLARK CORP KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 137.910000 82,750.50 -82,750.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 49446R109 20200622S003440 GT.. 1,759.000 KIMCO REALTY CORP KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 12.720000 22,387.67 -22,387.67 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 49456B101 20200622S000880 GT.. 3,482.000 KINDER MORGAN INC KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 15.520000 54,066.76 -54,066.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 49456B101 20200625S001330 GT.. 392.000 KINDER MORGAN INC KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 14.810000 5,808.46 -5,808.46 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 500255104 20200622S000740 GT.. 97.000 KOHL'S CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 22.250000 2,158.98 -2,158.98 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 500255104 20200625S000210 GT.. 292.000 KOHL'S CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 20.640000 6,029.07 -6,029.07 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 500754106 20200625S004520 GT.. 1,399.000 KRAFT HEINZ CO/THE KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 32.130000 44,960.36 -44,960.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 501044101 20200622S000670 GT.. 773.000 KROGER CO/THE KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 32.240000 24,927.32 -24,927.32 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 501044101 20200625S001540 GT.. 10.000 KROGER CO/THE KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 32.820000 328.28 -328.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 501797104 20200622S002450 GT.. 351.000 L BRANDS INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 14.480000 5,085.11 -5,085.11 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 501797104 20200625S002260 GT.. 194.000 L BRANDS INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 13.860000 2,690.30 -2,690.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 501889208 20200622S002510 GT.. 1,106.000 LKQ CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 25.930000 28,686.88 -28,686.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 502431109 20200622S004640 GT.. 56.000 L3HARRIS TECHNOLOGIES INC
KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 182.240000 10,205.86 -10,205.86 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 502431109 20200625S001890 GT.. 114.000 L3HARRIS TECHNOLOGIES INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 168.240000 19,180.22 -19,180.22 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 50540R409 20200622S003540 GT.. 227.000 LABORATORY CORP OF AMERICA HOL
KE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 162.350000 36,855.15 -36,855.15 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 512807108 20200625S001740 GT.. 672.000 LAM RESEARCH CORP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 305.780000 205,489.20 -205,489.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 513272104 20200625S004790 GT.. 340.000 LAMB WESTON HOLDINGS INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 63.050000 21,439.55 -21,439.55 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 517834107 20200622S003560 GT.. 765.000 LAS VEGAS SANDS CORP KENTUCKY RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 47.190000 36,106.09 -36,106.09 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 518439104 20200622S002580 GT.. 179.000 ESTEE LAUDER COS INC/THE KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 190.300000 34,065.04 -34,065.04 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 518439104 20200625S002370 GT.. 406.000 ESTEE LAUDER COS INC/THE KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 187.750000 76,229.55 -76,229.55 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 524660107 20200622S004400 GT.. 64.000 LEGGETT & PLATT INC KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 33.920000 2,171.36 -2,171.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 524660107 20200625S001880 GT.. 247.000 LEGGETT & PLATT INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.760000 8,340.57 -8,340.57 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 525327102 20200622S003500 GT.. 184.000 LEIDOS HOLDINGS INC KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 96.700000 17,794.18 -17,794.18 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 525327102 20200625S002390 GT.. 117.000 LEIDOS HOLDINGS INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 93.250000 10,911.13 -10,911.13 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 526057104 20200622S001800 GT.. 547.000 LENNAR CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 60.180000 32,922.56 -32,922.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 532457108 20200625S000520 GT.. 6,047.000 ELI LILLY AND CO KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 157.030000 949,605.76 -949,605.76 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX B 534187109 20200622S000820 GT.. 341.000 LINCOLN NATIONAL CORP KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 39.600000 13,506.16 -13,506.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 538034109 20200622S003190 GT.. 463.000 LIVE NATION ENTERTAINMENT INC
KENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 46.510000 21,537.60 -21,537.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 539830109 20200622S000330 GT.. 132.000 LOCKHEED MARTIN CORP KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 372.200000 49,131.39 -49,131.39 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 539830109 20200625S001550 GT.. 303.000 LOCKHEED MARTIN CORP KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 359.820000 109,027.73 -109,027.73 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 540424108 20200625S002250 GT.. 235.000 LOEWS CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.170000 7,796.71 -7,796.71 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 548661107 20200625S003200 GT.. 2,475.000 LOWE'S COS INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 131.980000 326,669.06 -326,669.06 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 55261F104 20200622S002630 GT.. 24.000 M&T BANK CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 111.050000 2,665.38 -2,665.38 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 55261F104 20200625S003560 GT.. 44.000 M&T BANK CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 102.920000 4,528.81 -4,528.81 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 552953101 20200622S000790 GT.. 893.000 MGM RESORTS INTERNATIONAL
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 18.210000 16,268.23 -16,268.23 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 55354G100 20200622S001590 GT.. 39.000 MSCI INC KENTUCKY RETIREMENT SYST.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 333.460000 13,005.23 -13,005.23 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 55354G100 20200625S000470 GT.. 154.000 MSCI INC KENTUCKY RETIREMENT SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 328.360000 50,568.60 -50,568.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 565849106 20200622S004940 GT.. 1,483.000 MARATHON OIL CORP KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 6.360000 9,443.00 -9,443.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 56585A102 20200622S003920 GT.. 498.000 MARATHON PETROLEUM CORP
KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 38.190000 19,022.36 -19,022.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 56585A102 20200625S004970 GT.. 901.000 MARATHON PETROLEUM CORP
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 36.230000 32,649.99 -32,649.99 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 57060D108 20200622S001150 GT.. 60.000 MARKETAXESS HOLDINGS INC
KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 520.280000 31,217.25 -31,217.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 57060D108 20200625S002700 GT.. 17.000 MARKETAXESS HOLDINGS INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 505.190000 8,588.36 -8,588.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 571748102 20200622S002560 GT.. 482.000 MARSH & MCLENNAN COS INC
KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 103.580000 49,929.18 -49,929.18 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 571748102 20200625S003820 GT.. 874.000 MARSH & MCLENNAN COS INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 103.930000 90,841.38 -90,841.38 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 571903202 20200625S004860 GT.. 443.000 MARRIOTT INTERNATIONAL INC/MD
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 85.000000 37,658.32 -37,658.32 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 573284106 20200625S002090 GT.. 238.000 MARTIN MARIETTA MATERIALS INC
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 206.490000 49,146.41 -49,146.41 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 574599106 20200625S000850 GT.. 498.000 MASCO CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 47.730000 23,773.28 -23,773.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 57636Q104 20200625S004500 GT.. 1,654.000 MASTERCARD INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 294.010000 486,304.95 -486,304.95 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 57772K101 20200625S003600 GT.. 682.000 MAXIM INTEGRATED PRODUCTS INC
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.910000 40,863.74 -40,863.74 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 579780206 20200622S003830 GT.. 64.000 MCCORMICK & CO INC/MD KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 172.200000 11,021.28 -11,021.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 579780206 20200625S004440 GT.. 196.000 MCCORMICK & CO INC/MD KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 172.270000 33,766.39 -33,766.39 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 580135101 20200622S002940 GT.. 673.000 MCDONALD'S CORP KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 186.560000 125,559.93 -125,559.93 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 580135101 20200625S000590 GT.. 358.000 MCDONALD'S CORP KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 184.290000 65,978.51 -65,978.51 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 58155Q103 20200622S000150 GT.. 178.000 MCKESSON CORP KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 156.700000 27,893.94 -27,893.94 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 58155Q103 20200625S002790 GT.. 177.000 MCKESSON CORP KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 150.560000 26,650.45 -26,650.45 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 58933Y105 20200625S001980 GT.. 5,235.000 MERCK & CO INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 75.870000 397,218.71 -397,218.71 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 59156R108 20200622S004310 GT.. 636.000 METLIFE INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 37.320000 23,740.29 -23,740.29 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 59156R108 20200625S003970 GT.. 416.000 METLIFE INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 35.530000 14,783.60 -14,783.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 592688105 20200625S004250 GT.. 27.000 METTLER-TOLEDO INTERNATIONAL I
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 784.040000 21,169.28 -21,169.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 594918104 20200625S001350 GT.. 19,382.000 MICROSOFT CORP KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 197.840000 3,834,680.25 -3,834,680.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 595017104 20200622S002470 GT.. 336.000 MICROCHIP TECHNOLOGY INC
KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 103.450000 34,761.72 -34,761.72 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 595017104 20200625S003090 GT.. 513.000 MICROCHIP TECHNOLOGY INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 101.080000 51,857.89 -51,857.89 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX B 595112103 20200622S002540 GT.. 539.000 MICRON TECHNOLOGY INC KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 50.830000 27,401.41 -27,401.41 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 595112103 20200625S000990 GT.. 2,043.000 MICRON TECHNOLOGY INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 48.290000 98,671.79 -98,671.79 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 59522J103 20200622S004080 GT.. 247.000 MID-AMERICA APARTMENT COMMUNIT K.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 114.680000 28,327.81 -28,327.81 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 59522J103 20200625S004720 GT.. 5.000 MID-AMERICA APARTMENT COMMUNIT K.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 110.520000 552.64 -552.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 608190104 20200622S003070 GT.. 195.000 MOHAWK INDUSTRIES INC KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 93.070000 18,150.11 -18,150.11 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 60871R209 20200622S001680 GT.. 92.000 MOLSON COORS BEVERAGE CO
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 38.030000 3,499.45 -3,499.45 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 60871R209 20200625S004600 GT.. 308.000 MOLSON COORS BEVERAGE CO
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 36.500000 11,244.31 -11,244.31 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 609207105 20200625S001720 GT.. 3,462.000 MONDELEZ INTERNATIONAL INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 50.640000 175,341.65 -175,341.65 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 61174X109 20200625S000160 GT.. 450.000 MONSTER BEVERAGE CORP KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 68.070000 30,634.88 -30,634.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 615369105 20200622S002020 GT.. 46.000 MOODY'S CORP KENTUCKY
RETIREMENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 275.230000 12,660.93 -12,660.93 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 615369105 20200625S000830 GT.. 229.000 MOODY'S CORP KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 265.530000 60,808.09 -60,808.09 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 617446448 20200622S000530 GT.. 3,419.000 MORGAN STANLEY KENTUCKY RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 46.930000 160,479.31 -160,479.31 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 617446448 20200625S002170 GT.. 826.000 MORGAN STANLEY KENTUCKY RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 46.950000 38,786.90 -38,786.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 61945C103 20200622S003810 GT.. 916.000 MOSAIC CO/THE KENTUCKY RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 12.900000 11,823.27 -11,823.27 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 620076307 20200625S003580 GT.. 335.000 MOTOROLA SOLUTIONS INC KENTUCKY .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 139.300000 46,668.01 -46,668.01 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 629377508 20200625S000950 GT.. 246.000 NRG ENERGY INC KENTUCKY RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 32.570000 8,014.07 -8,014.07 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 62944T105 20200625S001180 GT.. 9.000 NVR INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 3,186.840000 28,681.63 -28,681.63 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 631103108 20200622S003030 GT.. 87.000 NASDAQ INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 118.830000 10,338.86 -10,338.86 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 631103108 20200625S001430 GT.. 157.000 NASDAQ INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 115.280000 18,100.14 -18,100.14 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 637071101 20200622S001160 GT.. 1,043.000 NATIONAL OILWELL VARCO INC KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 11.740000 12,252.64 -12,252.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 64110D104 20200622S003710 GT.. 46.000 NETAPP INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 44.080000 2,028.03 -2,028.03 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 64110D104 20200625S003940 GT.. 35.000 NETAPP INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 40.970000 1,434.21 -1,434.21 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 64110L106 20200625S003240 GT.. 1,526.000 NETFLIX INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 457.850000 698,690.55 -698,690.55 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 651229106 20200625S002350 GT.. 920.000 NEWELL BRANDS INC KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 15.090000 13,889.70 -13,889.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 651639106 20200622S001360 GT.. 1,407.000 NEWMONT CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 56.920000 80,096.99 -80,096.99 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 65249B109 20200622S000400 GT.. 383.000 NEWS CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 11.860000 4,545.25 -4,545.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 65249B109 20200625S003260 GT.. 439.000 NEWS CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 11.670000 5,126.42 -5,126.42 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 65249B208 20200622S004720 GT.. 115.000 NEWS CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 11.875043 1,366.49 -1,366.49 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 65249B208 20200625S004370 GT.. 137.000 NEWS CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 11.690000 1,602.56 -1,602.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 65339F101 20200622S003100 GT.. 777.000 NEXTERA ENERGY INC KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 242.210000 188,203.00 -188,203.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 65339F101 20200625S002130 GT.. 274.000 NEXTERA ENERGY INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 241.670000 66,219.64 -66,219.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 654106103 20200622S004810 GT.. 1,229.000 NIKE INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 95.780000 117,722.84 -117,722.84 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 654106103 20200625S000400 GT.. 1,020.000 NIKE INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 100.080000 102,089.25 -102,089.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 65473P105 20200622S000370 GT.. 883.000 NISOURCE INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 22.970000 20,289.13 -20,289.13 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 65473P105 20200625S001110 GT.. 407.000 NISOURCE INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 22.400000 9,119.85 -9,119.85 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 655044105 20200622S004340 GT.. 1,073.000 NOBLE ENERGY INC KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 10.000000 10,738.05 -10,738.05 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 655844108 20200622S003600 GT.. 425.000 NORFOLK SOUTHERN CORP KENTUCKY .. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 170.260000 72,363.69 -72,363.69 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 665859104 20200622S003850 GT.. 251.000 NORTHERN TRUST CORP KENTUCKY
RET.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 82.660000 20,749.54 -20,749.54 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX B 666807102 20200622S001710 GT.. 42.000 NORTHROP GRUMMAN CORP KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 312.660000 13,132.04 -13,132.04 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 666807102 20200625S004360 GT.. 188.000 NORTHROP GRUMMAN CORP KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 301.910000 56,760.49 -56,760.49 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 670346105 20200625S003410 GT.. 756.000 NUCOR CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 40.670000 30,752.19 -30,752.19 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 67066G104 20200622S001830 GT.. 984.000 NVIDIA CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 370.450000 364,530.18 -364,530.18 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 67066G104 20200625S001620 GT.. 459.000 NVIDIA CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 369.420000 169,567.22 -169,567.22 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 67103H107 20200625S001070 GT.. 134.000 O'REILLY AUTOMOTIVE INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 413.920000 55,466.29 -55,466.29 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 674599105 20200622S000290 GT.. 227.000 OCCIDENTAL PETROLEUM CORP KENTU.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 19.710000 4,475.87 -4,475.87 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 674599105 20200625S001290 GT.. 1,999.000 OCCIDENTAL PETROLEUM CORP KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 18.000000 35,996.99 -35,996.99 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 679580100 20200625S000410 GT.. 124.000 OLD DOMINION FREIGHT LINE INC
KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 163.340000 20,255.09 -20,255.09 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 681919106 20200622S000380 GT.. 348.000 OMNICOM GROUP INC KENTUCKY RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 53.330000 18,561.45 -18,561.45 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 682680103 20200622S002660 GT.. 760.000 ONEOK INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 35.170000 26,734.90 -26,734.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 682680103 20200625S004950 GT.. 143.000 ONEOK INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 32.300000 4,619.97 -4,619.97 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 68389X105 20200625S003040 GT.. 1,943.000 ORACLE CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 54.440000 105,791.49 -105,791.49 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 68902V107 20200622S000600 GT.. 796.000 OTIS WORLDWIDE CORP KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 57.000000 45,377.97 -45,377.97 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 68902V107 20200625S002950 GT.. 125.000 OTIS WORLDWIDE CORP KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 55.540000 6,943.44 -6,943.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 693475105 20200622S004580 GT.. 404.000 PNC FINANCIAL SERVICES GROUP I
KENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 108.230000 43,727.95 -43,727.95 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 693506107 20200622S001700 GT.. 194.000 PPG INDUSTRIES INC KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 103.720000 20,123.14 -20,123.14 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 693506107 20200625S003760 GT.. 266.000 PPG INDUSTRIES INC KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 101.880000 27,102.08 -27,102.08 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 69351T106 20200622S005010 GT.. 1,133.000 PPL CORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 26.000000 29,466.50 -29,466.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 69351T106 20200625S002620 GT.. 512.000 PPL CORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 25.520000 13,070.08 -13,070.08 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 693718108 20200622S001900 GT.. 351.000 PACCAR INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 74.960000 26,313.59 -26,313.59 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 693718108 20200625S002140 GT.. 358.000 PACCAR INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 72.520000 25,964.85 -25,964.85 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 695156109 20200622S004260 GT.. 261.000 PACKAGING CORP OF AMERICA
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 99.750000 26,036.71 -26,036.71 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 701094104 20200622S001040 GT.. 135.000 PARKER-HANNIFIN CORP KENTUCKY
RET.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 182.940000 24,697.91 -24,697.91 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 701094104 20200625S004000 GT.. 126.000 PARKER-HANNIFIN CORP KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 173.720000 21,889.67 -21,889.67 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 704326107 20200622S001380 GT.. 434.000 PAYCHEX INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 73.970000 32,106.24 -32,106.24 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 704326107 20200625S001310 GT.. 265.000 PAYCHEX INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 71.460000 18,938.89 -18,938.89 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 70432V102 20200625S001280 GT.. 96.000 PAYCOM SOFTWARE INC KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 312.570000 30,007.44 -30,007.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 70450Y103 20200625S002770 GT.. 4,614.000 PAYPAL HOLDINGS INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 168.000000 775,186.61 -775,186.61 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 712704105 20200622S002500 GT.. 64.000 PEOPLE'S UNITED FINANCIAL INC
KENTU.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 11.970000 766.56 -766.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 713448108 20200622S002890 GT.. 512.000 PEPSICO INC KENTUCKY RETIREMENT S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 131.280000 67,219.20 -67,219.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 713448108 20200625S001570 GT.. 1,994.000 PEPSICO INC KENTUCKY RETIREMENT S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 129.560000 258,357.60 -258,357.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 714046109 20200622S000810 GT.. 210.000 PERKINELMER INC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 98.360000 20,657.18 -20,657.18 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 714046109 20200625S002200 GT.. 36.000 PERKINELMER INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 95.970000 3,455.19 -3,455.19 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 717081103 20200622S001780 GT.. 11,064.000 PFIZER INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 33.420000 369,841.86 -369,841.86 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 717081103 20200625S003590 GT.. 1,566.000 PFIZER INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 32.190000 50,421.29 -50,421.29 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 718172109 20200625S001480 GT.. 3,514.000 PHILIP MORRIS INTERNATIONAL IN
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 70.090000 246,322.62 -246,322.62 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX B 718546104 20200622S004490 GT.. 82.000 PHILLIPS 66 KENTUCKY RETIREMENT SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 74.700000 6,126.02 -6,126.02 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 718546104 20200625S003160 GT.. 412.000 PHILLIPS 66 KENTUCKY RETIREMENT SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 69.990000 28,838.97 -28,838.97 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 723484101 20200622S004250 GT.. 219.000 PINNACLE WEST CAPITAL CORP
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 73.500000 16,098.14 -16,098.14 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 723484101 20200625S000660 GT.. 19.000 PINNACLE WEST CAPITAL CORP
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 71.620000 1,360.92 -1,360.92 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 723787107 20200622S001370 GT.. 318.000 PIONEER NATURAL RESOURCES CO
KEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 93.580000 29,760.83 -29,760.83 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 74144T108 20200625S002580 GT.. 312.000 T ROWE PRICE GROUP INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 121.040000 37,766.82 -37,766.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 74251V102 20200622S003490 GT.. 469.000 PRINCIPAL FINANCIAL GROUP INC
KENTU.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 42.170000 19,781.25 -19,781.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 742718109 20200622S002570 GT.. 3.000 PROCTER & GAMBLE CO/THE KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 118.920000 356.78 -356.78 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 742718109 20200625S003330 GT.. 4,158.000 PROCTER & GAMBLE CO/THE KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 116.420000 484,105.55 -484,105.55 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 743315103 20200622S002240 GT.. 337.000 PROGRESSIVE CORP/THE KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 80.990000 27,296.16 -27,296.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 743315103 20200625S001960 GT.. 912.000 PROGRESSIVE CORP/THE KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 77.290000 70,495.32 -70,495.32 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 74340W103 20200622S001420 GT.. 894.000 PROLOGIS INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 91.870000 82,138.49 -82,138.49 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 74340W103 20200625S001630 GT.. 656.000 PROLOGIS INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 89.800000 58,913.72 -58,913.72 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 744320102 20200622S000690 GT.. 424.000 PRUDENTIAL FINANCIAL INC KENTUCKY .. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 63.090000 26,753.34 -26,753.34 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 744320102 20200625S003220 GT.. 20.000 PRUDENTIAL FINANCIAL INC KENTUCKY .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.700000 1,194.15 -1,194.15 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 744573106 20200622S002150 GT.. 539.000 PUBLIC SERVICE ENTERPRISE GROU KE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 48.710000 26,258.73 -26,258.73 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 744573106 20200625S003350 GT.. 504.000 PUBLIC SERVICE ENTERPRISE GROU KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 48.160000 24,276.42 -24,276.42 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 74460D109 20200622S002480 GT.. 368.000 PUBLIC STORAGE KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 190.590000 70,139.88 -70,139.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 745867101 20200622S004160 GT.. 301.000 PULTEGROUP INC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 34.670000 10,437.93 -10,437.93 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 745867101 20200625S003470 GT.. 78.000 PULTEGROUP INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.840000 2,640.11 -2,640.11 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 74736K101 20200622S004560 GT.. 18.000 QORVO INC KENTUCKY RETIREMENT SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 111.800000 2,012.54 -2,012.54 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 74736K101 20200625S002240 GT.. 142.000 QORVO INC KENTUCKY RETIREMENT SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 108.520000 15,410.91 -15,410.91 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 747525103 20200625S004230 GT.. 2,978.000 QUALCOMM INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 89.140000 265,481.26 -265,481.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 74762E102 20200625S004530 GT.. 126.000 QUANTA SERVICES INC KENTUCKY RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 37.960000 4,783.91 -4,783.91 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 74834L100 20200622S003650 GT.. 274.000 QUEST DIAGNOSTICS INC KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 108.270000 29,668.04 -29,668.04 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 751212101 20200625S000860 GT.. 30.000 RALPH LAUREN CORP KENTUCKY RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 70.650000 2,119.73 -2,119.73 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 754730109 20200622S004170 GT.. 172.000 RAYMOND JAMES FINANCIAL INC KENTU.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 73.660000 12,670.81 -12,670.81 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 754730109 20200625S002980 GT.. 1.000 RAYMOND JAMES FINANCIAL INC KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 68.410000 68.42 -68.42 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 75513E101 20200625S002680 GT.. 81,879.000 RAYTHEON TECHNOLOGIES CORP KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 61.720000 5,054,185.97 -5,054,185.97 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 756109104 20200622S001090 GT.. 340.000 REALTY INCOME CORP KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 61.530000 20,922.75 -20,922.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 756109104 20200625S003680 GT.. 410.000 REALTY INCOME CORP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.460000 24,381.68 -24,381.68 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 758849103 20200622S002460 GT.. 681.000 REGENCY CENTERS CORP KENTUCKY R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 44.635007 30,401.55 -30,401.55 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 75886F107 20200608S004920 GT.. 960.000 REGENERON PHARMACEUTICALS INC
KE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 597.000000 573,127.20 -573,127.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 75886F107 20200622S004020 GT.. 98.000 REGENERON PHARMACEUTICALS INC
KE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 643.920000 63,104.90 -63,104.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 75886F107 20200625S000370 GT.. 111.000 REGENERON PHARMACEUTICALS INC
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 605.040000 67,160.27 -67,160.27 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 7591EP100 20200622S004420 GT.. 260.000 REGIONS FINANCIAL CORP KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 12.000000 3,121.95 -3,121.95 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 7591EP100 20200625S003460 GT.. 1,315.000 REGIONS FINANCIAL CORP KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 11.280000 14,843.06 -14,843.06 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 760759100 20200622S001440 GT.. 185.000 REPUBLIC SERVICES INC KENTUCKY
RET.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 79.940000 14,790.29 -14,790.29 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 760759100 20200625S001420 GT.. 222.000 REPUBLIC SERVICES INC KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 79.380000 17,624.03 -17,624.03 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX B 761152107 20200625S000500 GT.. 529.000 RESMED INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 181.860000 96,207.91 -96,207.91 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 770323103 20200622S003960 GT.. 14.000 ROBERT HALF INTERNATIONAL INC
KENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 51.100000 715.51 -715.51 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 770323103 20200625S002720 GT.. 65.000 ROBERT HALF INTERNATIONAL INC
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 49.470000 3,216.04 -3,216.04 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 773903109 20200622S003240 GT.. 224.000 ROCKWELL AUTOMATION INC
KENTUCKY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 209.130000 46,846.80 -46,846.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 773903109 20200625S001170 GT.. 31.000 ROCKWELL AUTOMATION INC
KENTUCKY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 205.030000 6,356.16 -6,356.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 775711104 20200622S003380 GT.. 157.000 ROLLINS INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 41.850000 6,571.63 -6,571.63 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 775711104 20200625S004080 GT.. 143.000 ROLLINS INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 41.100000 5,878.37 -5,878.37 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 776696106 20200622S003330 GT.. 69.000 ROPER TECHNOLOGIES INC KENTUCKY .. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 390.560000 26,949.16 -26,949.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 776696106 20200625S003990 GT.. 166.000 ROPER TECHNOLOGIES INC KENTUCKY .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 386.930000 64,231.63 -64,231.63 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 778296103 20200622S000930 GT.. 3.000 ROSS STORES INC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 93.310000 279.95 -279.95 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 778296103 20200625S003030 GT.. 394.000 ROSS STORES INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 87.050000 34,300.66 -34,300.66 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 78409V104 20200625S000220 GT.. 407.000 S&P GLOBAL INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 317.970000 129,416.84 -129,416.84 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 78410G104 20200622S004570 GT.. 340.000 SBA COMMUNICATIONS CORP KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 302.300000 102,784.55 -102,784.55 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 78440X101 20200625S004930 GT.. 199.000 SL GREEN REALTY CORP KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 49.820000 9,915.67 -9,915.67 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 78486Q101 20200622S003620 GT.. 28.000 SVB FINANCIAL GROUP KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 221.840000 6,211.73 -6,211.73 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 78486Q101 20200625S003780 GT.. 76.000 SVB FINANCIAL GROUP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 207.980000 15,807.05 -15,807.05 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 79466L302 20200625S002910 GT.. 2,832.000 SALESFORCE.COM INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 185.550000 525,498.84 -525,498.84 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 806407102 20200625S001690 GT.. 226.000 HENRY SCHEIN INC KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 56.180000 12,698.38 -12,698.38 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 806857108 20200625S000900 GT.. 3,932.000 SCHLUMBERGER LTD KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 17.860000 70,255.01 -70,255.01 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 808513105 20200622S004710 GT.. 1,566.000 CHARLES SCHWAB CORP/THE KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 36.670000 57,436.97 -57,436.97 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 808513105 20200625S004350 GT.. 946.000 CHARLES SCHWAB CORP/THE KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.800000 31,981.90 -31,981.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 81211K100 20200622S004510 GT.. 116.000 SEALED AIR CORP KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 31.660000 3,673.43 -3,673.43 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 81211K100 20200625S003450 GT.. 268.000 SEALED AIR CORP KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 31.410000 8,419.89 -8,419.89 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 816851109 20200622S001950 GT.. 1,125.000 SEMPRA ENERGY KENTUCKY RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 117.250000 131,914.69 -131,914.69 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 816851109 20200625S001820 GT.. 52.000 SEMPRA ENERGY KENTUCKY RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 120.040000 6,242.47 -6,242.47 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 81762P102 20200622S002640 GT.. 193.000 SERVICENOW INC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 399.870000 77,176.36 -77,176.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 81762P102 20200625S002470 GT.. 316.000 SERVICENOW INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 392.930000 124,168.25 -124,168.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 824348106 20200625S002780 GT.. 129.000 SHERWIN-WILLIAMS CO/THE KENTUCKY .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 566.650000 73,098.82 -73,098.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 828806109 20200622S004220 GT.. 1,243.000 SIMON PROPERTY GROUP INC
KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 67.120000 83,439.48 -83,439.48 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 83088M102 20200625S003510 GT.. 213.000 SKYWORKS SOLUTIONS INC KENTUCKY .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 126.410000 26,926.93 -26,926.93 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 831865209 20200622S002200 GT.. 66.000 A O SMITH CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 47.290000 3,121.64 -3,121.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 831865209 20200625S002640 GT.. 109.000 A O SMITH CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 45.110000 4,917.81 -4,917.81 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 832696405 20200622S000300 GT.. 19.000 J M SMUCKER CO/THE KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 108.940000 2,070.00 -2,070.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 832696405 20200625S003630 GT.. 217.000 J M SMUCKER CO/THE KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 106.240000 23,055.71 -23,055.71 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 833034101 20200622S001060 GT.. 56.000 SNAP-ON INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 135.890000 7,610.26 -7,610.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 833034101 20200625S001770 GT.. 30.000 SNAP-ON INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 130.820000 3,924.83 -3,924.83 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 842587107 20200622S003320 GT.. 2,391.000 SOUTHERN CO/THE KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 53.610000 128,199.44 -128,199.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 842587107 20200625S003720 GT.. 186.000 SOUTHERN CO/THE KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 52.380000 9,744.08 -9,744.08 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX B 844741108 20200608S003180 GT.. 1,873.000 SOUTHWEST AIRLINES CO KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 38.180000 71,525.19 -71,525.19 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 844741108 20200622S002340 GT.. 1,771.000 SOUTHWEST AIRLINES CO KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 34.550000 61,201.33 -61,201.33 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 854502101 20200622S000540 GT.. 273.000 STANLEY BLACK & DECKER INC KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 133.920000 36,562.21 -36,562.21 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 854502101 20200625S004220 GT.. 160.000 STANLEY BLACK & DECKER INC KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 131.090000 20,975.60 -20,975.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 855244109 20200622S000700 GT.. 1,719.000 STARBUCKS CORP KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 75.400000 129,625.49 -129,625.49 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 855244109 20200625S003120 GT.. 12.000 STARBUCKS CORP KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 73.640000 883.77 -883.77 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 857477103 20200625S004070 GT.. 399.000 STATE STREET CORP KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 61.630000 24,593.36 -24,593.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 863667101 20200622S000110 GT.. 389.000 STRYKER CORP KENTUCKY
RETIREMENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 187.110000 72,788.71 -72,788.71 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 863667101 20200625S001230 GT.. 300.000 STRYKER CORP KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 176.300000 52,892.25 -52,892.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 871607107 20200622S003780 GT.. 10.000 SYNOPSYS INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 184.450000 1,844.58 -1,844.58 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 871607107 20200625S003000 GT.. 328.000 SYNOPSYS INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 189.200000 62,060.06 -62,060.06 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 87165B103 20200625S001160 GT.. 87.000 SYNCHRONY FINANCIAL KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 22.090000 1,922.48 -1,922.48 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 871829107 20200622S001910 GT.. 143.000 SYSCO CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 54.260000 7,760.25 -7,760.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 871829107 20200625S005100 GT.. 770.000 SYSCO CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 54.880000 42,263.38 -42,263.38 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 872540109 20200622S004980 GT.. 64.000 TJX COS INC/THE KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 52.640000 3,369.44 -3,369.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 872540109 20200625S002800 GT.. 1,627.000 TJX COS INC/THE KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 51.530000 83,851.51 -83,851.51 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 872590104 20200622S002180 GT.. 399.000 T-MOBILE US INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 106.900000 42,656.09 -42,656.09 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 872590104 20200625S004190 GT.. 524.000 T-MOBILE US INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 108.430000 56,821.25 -56,821.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 874054109 20200622S000060 GT.. 40.000 TAKE-TWO INTERACTIVE SOFTWARE
KEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 142.610000 5,704.70 -5,704.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 874054109 20200625S004480 GT.. 237.000 TAKE-TWO INTERACTIVE SOFTWARE
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 139.870000 33,150.97 -33,150.97 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 876030107 20200622S000440 GT.. 678.000 TAPESTRY INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 13.530000 9,178.43 -9,178.43 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 87612E106 20200622S004120 GT.. 636.000 TARGET CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 120.560000 76,680.93 -76,680.93 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 87612E106 20200625S000750 GT.. 40.000 TARGET CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 119.720000 4,789.10 -4,789.10 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 879360105 20200622S001770 GT.. 2,071.000 TELEDYNE TECHNOLOGIES INC KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 320.970000 664,744.40 -664,744.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 879369106 20200622S003590 GT.. 41.000 TELEFLEX INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 368.390000 15,104.30 -15,104.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 879369106 20200625S002340 GT.. 63.000 TELEFLEX INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 355.310000 22,385.00 -22,385.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 882508104 20200625S004470 GT.. 1,145.000 TEXAS INSTRUMENTS INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 123.990000 141,977.14 -141,977.14 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 883203101 20200625S001270 GT.. 529.000 TEXTRON INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 32.430000 17,159.44 -17,159.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 883556102 20200625S003750 GT.. 605.000 THERMO FISHER SCIENTIFIC INC KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 347.960000 210,520.34 -210,520.34 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 88579Y101 20200622S001610 GT.. 629.000 3M CO KENTUCKY RETIREMENT
SYSTEMS UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 158.150000 99,481.07 -99,481.07 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 88579Y101 20200625S002020 GT.. 572.000 3M CO KENTUCKY RETIREMENT
SYSTEMS UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 152.220000 87,074.13 -87,074.13 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 886547108 20200622S000730 GT.. 202.000 TIFFANY & CO KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 120.880000 24,419.28 -24,419.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 886547108 20200625S001940 GT.. 92.000 TIFFANY & CO KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 121.440000 11,173.17 -11,173.17 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 892356106 20200625S003190 GT.. 267.000 TRACTOR SUPPLY CO KENTUCKY RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 131.340000 35,069.78 -35,069.78 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 893641100 20200622S003060 GT.. 71.000 TRANSDIGM GROUP INC KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 463.000000 32,873.53 -32,873.53 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 893641100 20200625S001020 GT.. 60.000 TRANSDIGM GROUP INC KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 433.900000 26,034.45 -26,034.45 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 89417E109 20200625S000550 GT.. 266.000 TRAVELERS COS INC/THE KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 112.860000 30,022.76 -30,022.76 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX B 89832Q109 20200622S004370 GT.. 1,260.000 TRUIST FINANCIAL CORP KENTUCKY
RET.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 39.340000 49,577.85 -49,577.85 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 89832Q109 20200625S003730 GT.. 1,878.000 TRUIST FINANCIAL CORP KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 37.660000 70,739.57 -70,739.57 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 90184L102 20200622S001170 GT.. 1,795.000 TWITTER INC KENTUCKY RETIREMENT S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 33.410000 59,984.41 -59,984.41 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 90184L102 20200625S002410 GT.. 275.000 TWITTER INC KENTUCKY RETIREMENT S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 31.730000 8,727.81 -8,727.81 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 902252105 20200622S002440 GT.. 2,185.000 TYLER TECHNOLOGIES INC KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 333.210000 728,080.24 -728,080.24 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 902252105 20200625S005040 GT.. 29.000 TYLER TECHNOLOGIES INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 338.470000 9,815.85 -9,815.85 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 902494103 20200622S003430 GT.. 102.000 TYSON FOODS INC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 63.220000 6,449.21 -6,449.21 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 902494103 20200625S003230 GT.. 462.000 TYSON FOODS INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.440000 27,464.75 -27,464.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 902653104 20200622S003470 GT.. 954.000 UDR INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 37.760000 36,030.20 -36,030.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 902973304 20200625S003490 GT.. 248.000 US BANCORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 36.870000 9,145.62 -9,145.62 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 90384S303 20200622S003250 GT.. 136.000 ULTA BEAUTY INC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 212.190000 28,858.86 -28,858.86 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 904311107 20200622S002590 GT.. 399.000 UNDER ARMOUR INC KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 9.510000 3,797.48 -3,797.48 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 904311107 20200625S005000 GT.. 5.000 UNDER ARMOUR INC KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 9.470000 47.39 -47.39 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 904311206 20200622S004750 GT.. 404.000 UNDER ARMOUR INC KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 8.600000 3,477.43 -3,477.43 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 904311206 20200625S004100 GT.. 107.000 UNDER ARMOUR INC KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 8.580000 918.86 -918.86 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 907818108 20200625S005110 GT.. 967.000 UNION PACIFIC CORP KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 165.550000 160,094.10 -160,094.10 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 910047109 20200622S002910 GT.. 465.000 UNITED AIRLINES HOLDINGS INC
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 36.840000 17,134.09 -17,134.09 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 910047109 20200625S001530 GT.. 242.000 UNITED AIRLINES HOLDINGS INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.070000 8,004.76 -8,004.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 911312106 20200622S000190 GT.. 600.000 UNITED PARCEL SERVICE INC
KENTUCKY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 107.770000 64,666.50 -64,666.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 911312106 20200625S000340 GT.. 1,040.000 UNITED PARCEL SERVICE INC
KENTUCKY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 109.500000 113,887.80 -113,887.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 911363109 20200625S001930 GT.. 210.000 UNITED RENTALS INC KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 142.430000 29,911.88 -29,911.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 91324P102 20200622S002310 GT.. 628.000 UNITEDHEALTH GROUP INC KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 291.240000 182,903.43 -182,903.43 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 91324P102 20200625S002930 GT.. 1,390.000 UNITEDHEALTH GROUP INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 289.180000 401,970.63 -401,970.63 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 913903100 20200622S001920 GT.. 103.000 UNIVERSAL HEALTH SERVICES INC
KENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 96.700000 9,960.87 -9,960.87 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 91529Y106 20200622S002600 GT.. 211.000 UNUM GROUP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 16.480000 3,478.86 -3,478.86 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 91529Y106 20200625S000640 GT.. 59.000 UNUM GROUP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 15.510000 915.53 -915.53 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 918204108 20200625S002920 GT.. 258.000 VF CORP KENTUCKY RETIREMENT SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.030000 15,231.68 -15,231.68 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 91913Y100 20200622S002650 GT.. 129.000 VALERO ENERGY CORP KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 63.160000 8,148.61 -8,148.61 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 91913Y100 20200625S003530 GT.. 558.000 VALERO ENERGY CORP KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 58.020000 32,379.35 -32,379.35 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 92220P105 20200622S003790 GT.. 37.000 VARIAN MEDICAL SYSTEMS INC KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 119.470000 4,420.67 -4,420.67 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 92220P105 20200625S004620 GT.. 147.000 VARIAN MEDICAL SYSTEMS INC KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 115.410000 16,966.37 -16,966.37 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 92276F100 20200622S004210 GT.. 905.000 VENTAS INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 35.800000 32,405.79 -32,405.79 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 92343E102 20200622S000780 GT.. 36.000 VERISIGN INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 205.260000 7,389.63 -7,389.63 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 92343E102 20200625S001760 GT.. 86.000 VERISIGN INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 202.730000 17,435.43 -17,435.43 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 92343V104 20200622S003510 GT.. 3,739.000 VERIZON COMMUNICATIONS INC
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 56.160000 210,010.28 -210,010.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 92343V104 20200625S002570 GT.. 4,961.000 VERIZON COMMUNICATIONS INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 53.930000 267,583.94 -267,583.94 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 92345Y106 20200622S004630 GT.. 94.000 VERISK ANALYTICS INC KENTUCKY RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 164.185000 15,434.10 -15,434.10 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX B 92345Y106 20200625S001950 GT.. 156.000 VERISK ANALYTICS INC KENTUCKY RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 163.690000 25,536.81 -25,536.81 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 92532F100 20200625S000120 GT.. 710.000 VERTEX PHARMACEUTICALS INC KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 291.180000 206,743.13 -206,743.13 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 92556H206 20200625S002960 GT.. 30,095.000 VIACOMCBS INC KENTUCKY RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 23.580000 709,865.81 -709,865.81 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 92826C839 20200622S004450 GT.. 329.000 VISA INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 192.200000 63,236.27 -63,236.27 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 92826C839 20200625S000560 GT.. 1,844.000 VISA INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 191.410000 352,973.87 -352,973.87 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 929042109 20200622S001890 GT.. 299.000 VORNADO REALTY TRUST KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 39.150000 11,708.09 -11,708.09 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 929042109 20200625S001000 GT.. 41.000 VORNADO REALTY TRUST KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 37.780000 1,549.29 -1,549.29 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 929160109 20200625S000740 GT.. 535.000 VULCAN MATERIALS CO KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 118.060000 63,166.11 -63,166.11 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 92939U106 20200622S002270 GT.. 621.000 WEC ENERGY GROUP INC KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 88.070000 54,696.13 -54,696.13 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 92939U106 20200625S003700 GT.. 34.000 WEC ENERGY GROUP INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 86.790000 2,951.12 -2,951.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 929740108 20200622S001210 GT.. 316.000 WESTINGHOUSE AIR BRAKE TECHNOL K.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 60.160000 19,012.93 -19,012.93 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 931142103 20200622S004600 GT.. 2,175.000 WALMART INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 119.850000 260,690.06 -260,690.06 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 931142103 20200625S002150 GT.. 622.000 WALMART INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 120.300000 74,831.27 -74,831.27 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 931427108 20200622S000490 GT.. 9.000 WALGREENS BOOTS ALLIANCE INC
KENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 44.130000 397.24 -397.24 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 931427108 20200625S001320 GT.. 829.000 WALGREENS BOOTS ALLIANCE INC
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 41.170000 34,136.15 -34,136.15 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 94106L109 20200622S001480 GT.. 479.000 WASTE MANAGEMENT INC KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 101.770000 48,751.42 -48,751.42 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 94106L109 20200625S004550 GT.. 217.000 WASTE MANAGEMENT INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 101.370000 21,998.92 -21,998.92 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 941848103 20200625S004810 GT.. 127.000 WATERS CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 177.360000 22,525.67 -22,525.67 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 949746101 20200622S002210 GT.. 4,566.000 WELLS FARGO & CO KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 27.600000 126,055.85 -126,055.85 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 95040Q104 20200622S001740 GT.. 1,421.000 WELLTOWER INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 51.000000 72,481.66 -72,481.66 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 95040Q104 20200625S000580 GT.. 73.000 WELLTOWER INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 49.380000 3,605.29 -3,605.29 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 955306105 20200608S002990 GT.. 3,966.000 WEST PHARMACEUTICAL SERVICES I KE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 205.730000 815,954.93 -815,954.93 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 955306105 20200622S004090 GT.. 33.000 WEST PHARMACEUTICAL SERVICES I KE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 216.590000 7,147.72 -7,147.72 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 955306105 20200625S003870 GT.. 99.000 WEST PHARMACEUTICAL SERVICES I KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 216.510000 21,435.23 -21,435.23 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 958102105 20200622S003880 GT.. 643.000 WESTERN DIGITAL CORP KENTUCKY
RET.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 44.390000 28,547.59 -28,547.59 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 958102105 20200625S001040 GT.. 102.000 WESTERN DIGITAL CORP KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 42.250000 4,310.27 -4,310.27 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 959802109 20200622S003300 GT.. 657.000 WESTERN UNION CO/THE KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 21.610000 14,202.70 -14,202.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 96145D105 20200622S002120 GT.. 441.000 WESTROCK CO KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 28.320000 12,492.43 -12,492.43 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 96145D105 20200625S005080 GT.. 170.000 WESTROCK CO KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 26.200000 4,455.28 -4,455.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 962166104 20200622S003210 GT.. 675.000 WEYERHAEUSER CO KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 22.700000 15,327.56 -15,327.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 962166104 20200625S000440 GT.. 929.000 WEYERHAEUSER CO KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 21.750000 20,212.72 -20,212.72 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 963320106 20200622S001870 GT.. 16.000 WHIRLPOOL CORP KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 127.090000 2,033.56 -2,033.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 963320106 20200625S000890 GT.. 58.000 WHIRLPOOL CORP KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 123.490000 7,162.86 -7,162.86 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 969457100 20200622S002740 GT.. 858.000 WILLIAMS COS INC/THE KENTUCKY RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 19.220000 16,497.20 -16,497.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 969457100 20200625S004990 GT.. 1,720.000 WILLIAMS COS INC/THE KENTUCKY RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 18.840000 32,417.70 -32,417.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 983134107 20200622S001080 GT.. 399.000 WYNN RESORTS LTD KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 86.790000 34,632.20 -34,632.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 98389B100 20200622S000200 GT.. 421.000 XCEL ENERGY INC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 64.010000 26,951.37 -26,951.37 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 98389B100 20200625S000240 GT.. 702.000 XCEL ENERGY INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 63.680000 44,708.63 -44,708.63 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX B 983919101 20200625S002160 GT.. 525.000 XILINX INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 92.890000 48,771.19 -48,771.19 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 98419M100 20200625S004850 GT.. 369.000 XYLEM INC/NY KENTUCKY RETIREMENT .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 62.450000 23,046.82 -23,046.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 98421M106 20200622S000850 GT.. 282.000 XEROX HOLDINGS CORP KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 16.310000 4,601.54 -4,601.54 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 988498101 20200622S003700 GT.. 642.000 YUM! BRANDS INC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 88.260000 56,667.74 -56,667.74 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 989207105 20200622S003360 GT.. 9.000 ZEBRA TECHNOLOGIES CORP
KENTUCKY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 264.410000 2,379.76 -2,379.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 989207105 20200625S001460 GT.. 57.000 ZEBRA TECHNOLOGIES CORP
KENTUCKY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 250.500000 14,278.93 -14,278.93 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 98956P102 20200622S000500 GT.. 362.000 ZIMMER BIOMET HOLDINGS INC
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 126.220000 45,694.36 -45,694.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 98956P102 20200625S005130 GT.. 127.000 ZIMMER BIOMET HOLDINGS INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 118.220000 15,014.89 -15,014.89 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 989701107 20200625S000540 GT.. 86.000 ZIONS BANCORP NA KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.220000 2,857.57 -2,857.57 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 98978V103 20200625S002750 GT.. 1,010.000 ZOETIS INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 134.300000 135,650.58 -135,650.58 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G0176J109 20200622S004820 GT.. 93.000 ALLEGION PLC KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 102.740000 9,555.52 -9,555.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G0176J109 20200625S002870 GT.. 61.000 ALLEGION PLC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 97.830000 5,968.09 -5,968.09 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G0250X107 20200625S004830 GT.. 1,434.000 AMCOR PLC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 9.960000 14,293.40 -14,293.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G0403H108 20200625S004430 GT.. 571.000 AON PLC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 187.530000 107,083.91 -107,083.91 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G1151C101 20200622S003800 GT.. 576.000 ACCENTURE PLC KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 201.550000 116,097.12 -116,097.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G1151C101 20200625S001610 GT.. 850.000 ACCENTURE PLC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 201.840000 171,570.38 -171,570.38 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G29183103 20200625S004780 GT.. 404.000 EATON CORP PLC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 84.010000 33,943.07 -33,943.07 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G3223R108 20200622S004440 GT.. 35.000 EVEREST RE GROUP LTD KENTUCKY
RET.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 215.730000 7,550.81 -7,550.81 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G3223R108 20200625S002660 GT.. 5.000 EVEREST RE GROUP LTD KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 206.000000 1,030.04 -1,030.04 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G47567105 20200622S002030 GT.. 125.000 IHS MARKIT LTD KENTUCKY
RETIREMENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 72.030000 9,004.69 -9,004.69 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G47567105 20200625S000920 GT.. 591.000 IHS MARKIT LTD KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 71.740000 42,402.77 -42,402.77 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G491BT108 20200625S002070 GT.. 1,263.000 INVESCO LTD KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 10.720000 13,548.83 -13,548.83 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G51502105 20200622S000070 GT.. 465.000 JOHNSON CONTROLS INTERNATIONAL
K.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 34.320000 15,962.29 -15,962.29 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G5494J103 20200625S004200 GT.. 938.000 LINDE PLC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 206.070000 193,300.70 -193,300.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G5960L103 20200622S004530 GT.. 1,538.000 MEDTRONIC PLC KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 93.910000 144,445.12 -144,445.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G5960L103 20200625S000940 GT.. 1,280.000 MEDTRONIC PLC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 88.930000 113,840.00 -113,840.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G6095L109 20200622S001410 GT.. 189.000 APTIV PLC KENTUCKY RETIREMENT SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 77.730000 14,692.39 -14,692.39 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G6095L109 20200625S001410 GT.. 317.000 APTIV PLC KENTUCKY RETIREMENT SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 74.620000 23,656.92 -23,656.92 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G6518L108 20200622S003740 GT.. 747.000 NIELSEN HOLDINGS PLC KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 14.740000 11,016.38 -11,016.38 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G6518L108 20200625S004050 GT.. 28.000 NIELSEN HOLDINGS PLC KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 14.130000 395.85 -395.85 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G66721104 20200608S004070 GT.. 1,511.000 NORWEGIAN CRUISE LINE HOLDINGS
KE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 22.430000 33,903.06 -33,903.06 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G66721104 20200622S002170 GT.. 1,294.000 NORWEGIAN CRUISE LINE HOLDINGS
KE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 18.220000 23,586.39 -23,586.39 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G7945M107 20200622S000990 GT.. 349.000 SEAGATE TECHNOLOGY PLC KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 52.050000 18,168.07 -18,168.07 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G7S00T104 20200622S002520 GT.. 108.000 PENTAIR PLC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 38.000000 4,104.81 -4,104.81 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G7S00T104 20200625S004940 GT.. 109.000 PENTAIR PLC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 36.290000 3,956.43 -3,956.43 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G8473T100 20200622S001550 GT.. 159.000 STERIS PLC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 152.240000 24,207.35 -24,207.35 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX B G8473T100 20200625S004270 GT.. 26.000 STERIS PLC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 149.040000 3,875.24 -3,875.24 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G87110105 20200622S003170 GT.. 1,756.000 TECHNIPFMC PLC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 7.560000 13,288.53 -13,288.53 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G8994E103 20200622S004870 GT.. 445.000 TRANE TECHNOLOGIES PLC KENTUCKY .. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 89.290000 39,737.39 -39,737.39 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G8994E103 20200625S001470 GT.. 30.000 TRANE TECHNOLOGIES PLC KENTUCKY .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 86.040000 2,581.43 -2,581.43 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G96629103 20200625S004870 GT.. 307.000 WILLIS TOWERS WATSON PLC KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 190.850000 58,593.25 -58,593.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G97822103 20200625S002010 GT.. 351.000 PERRIGO CO PLC KENTUCKY RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 53.950000 18,939.08 -18,939.08 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B H1467J104 20200622S003220 GT.. 534.000 CHUBB LTD KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 127.950000 68,329.31 -68,329.31 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B H1467J104 20200625S000810 GT.. 304.000 CHUBB LTD KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 126.170000 38,357.96 -38,357.96 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B H2906T109 20200622S004830 GT.. 133.000 GARMIN LTD KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 98.340000 13,080.22 -13,080.22 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B H2906T109 20200625S001580 GT.. 205.000 GARMIN LTD KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 95.290000 19,535.99 -19,535.99 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B H84989104 20200625S004280 GT.. 470.000 TE CONNECTIVITY LTD KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 78.070000 36,696.43 -36,696.43 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B N53745100 20200622S002050 GT.. 493.000 LYONDELLBASELL INDUSTRIES NV
KENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 66.540000 32,807.92 -32,807.92 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B N53745100 20200625S002230 GT.. 52.000 LYONDELLBASELL INDUSTRIES NV
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 60.640000 3,153.67 -3,153.67 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B N59465109 20200622S000940 GT.. 116.000 MYLAN NV KENTUCKY RETIREMENT SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 16.160000 1,875.43 -1,875.43 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B N59465109 20200625S004840 GT.. 1,000.000 MYLAN NV KENTUCKY RETIREMENT SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 16.020000 16,027.50 -16,027.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B V7780T103 20200622S003480 GT.. 499.000 ROYAL CARIBBEAN CRUISES LTD
KENTU.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 55.270000 27,583.47 -27,583.47 0.00

RECEIPTS AND DISBURSEMENT TRANSACTIONS 0.000 -
322,895,772...

-
322,895,772... 0.00

U.S. DOLLAR 0.000 -
322,895,772...

-
322,895,772... 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW NA9123459 20200501S005200 350.. 0.000 TRANSFER TO 956755 5/1/2020 5/1/2020 0.000000 -307,900,000.00 -307,900,000.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CWC NA9123459 20200501S005200 350.. 0.000 5/1/2020 5/1/2020 0.000000 307,900,000.00 307,900,000.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CD 99VVARL72 20200626S005200 353.. 0.000 TRANSFER FROM KR2F9001002 KRS
INTE.. 6/26/2020 6/26/2020 0.000000 43,900,000.00 43,900,000.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20200406S000070
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 4/6/2020 4/6/2020 0.000000 -919,595.89 -919,595.89 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20200413S000100
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 4/13/2020 4/13/2020 0.000000 -367,195.26 -367,195.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20200415S000340
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 4/15/2020 4/15/2020 0.000000 -9,250.66 -9,250.66 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20200420S000040
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 4/20/2020 4/20/2020 0.000000 -427,201.95 -427,201.95 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20200427S000070
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 4/27/2020 4/27/2020 0.000000 -289,516.45 -289,516.45 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20200504S000050
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 5/4/2020 5/4/2020 0.000000 -946,008.11 -946,008.11 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20200511S000090
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 5/11/2020 5/11/2020 0.000000 -224,663.75 -224,663.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20200514S000290
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 5/14/2020 5/14/2020 0.000000 -7,761.74 -7,761.74 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20200518S000070
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 5/18/2020 5/18/2020 0.000000 -787,334.98 -787,334.98 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20200518S000080 351.. 0.000 TRANSFER TO KR2F9001002 KRS
INTERN.. 5/18/2020 5/18/2020 0.000000 -2,500,000.00 -2,500,000.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20200526S000100
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 5/26/2020 5/26/2020 0.000000 -239,550.98 -239,550.98 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20200602S000120
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 6/2/2020 6/2/2020 0.000000 -101,476.99 -101,476.99 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20200605A000130 0.000 TRANSFER TO KR2F9001002 KRS
INTERN.. 5/1/2020 5/1/2020 0.000000 -307,900,000.00 -307,900,000.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20200608S005130
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 6/8/2020 6/8/2020 0.000000 -692,782.17 -692,782.17 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20200609S005230 352.. 0.000 TRANSFER TO KR2F9001002 KRS
INTERN.. 6/9/2020 6/9/2020 0.000000 -49,200,000.00 -49,200,000.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20200612S000390
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 6/12/2020 6/12/2020 0.000000 -11,107.07 -11,107.07 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20200615S000320
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 6/15/2020 6/15/2020 0.000000 -1,306,837.11 -1,306,837.11 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20200622S005130
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 6/22/2020 6/22/2020 0.000000 -571,006.66 -571,006.66 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20200629S000230
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 6/29/2020 6/29/2020 0.000000 -322,602.26 -322,602.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW G0177J108 20200511A000330 0.000 CASH STOCK MERGER ALLERGAN PLC 5/11/2020 5/11/2020 0.000000 -2,197,881.00 -2,197,881.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CD G0177J108 20200605A000170 0.000 CASH STOCK MERGER ALLERGAN PLC 5/11/2020 5/11/2020 0.000000 2,197,881.00 2,197,881.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CD NABY9D547 20200512A000070 0.000 CASH & STOCK MERGER ALLERGAN PLC 5/11/2020 5/11/2020 0.000000 2,214,471.80 2,214,471.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CDC NABY9D547 20200512A000070 0.000 ALLERGAN PLC 5/11/2020 5/11/2020 0.000000 -2,214,471.80 -2,214,471.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW NA9123459 20200408A000220 0.000 BNY SL REBATE FEBRUARY 2020 3/13/2020 3/13/2020 0.000000 -8,982.87 -8,982.87 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW NA9123459 20200511A000370 0.000 BNY SL REBATE MARCH 2020 4/14/2020 4/14/2020 0.000000 -936.10 -936.10 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CD NA9123459 20200608A005220 0.000 BNY SL REBATE APRIL 2020 5/14/2020 5/14/2020 0.000000 782.97 782.97 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW NA9123459 20200408A000210 0.000 BNY SL BANK FEE FEBRUARY 2020 3/13/2020 3/13/2020 0.000000 -1,192.99 -1,192.99 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW NA9123459 20200511A000360 0.000 BNY SL BANK FEE MARCH 2020 4/14/2020 4/14/2020 0.000000 -1,628.83 -1,628.83 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW NA9123459 20200608A005210 0.000 BNY SL BANK FEE APRIL 2020 5/14/2020 5/14/2020 0.000000 -1,366.25 -1,366.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CDC NA9123459 20200313S000340 GL.. 0.000 3/13/2020 3/13/2020 0.000000 -6,772.47 -6,772.47 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CD NA9123459 20200408A000200 0.000 BNY SL GROSS EARN FEBRUARY 2020 3/13/2020 3/13/2020 0.000000 16,948.33 16,948.33 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CD NA9123459 20200414S000100 GL.. 0.000 CREDIT - SEC LENDING EARNINGS FOR
M.. 4/14/2020 4/14/2020 0.000000 9,250.66 9,250.66 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CDC NA9123459 20200414S000100 GL.. 0.000 4/14/2020 4/14/2020 0.000000 -9,250.66 -9,250.66 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CD NA9123459 20200511A000350 0.000 BNY SL GROSS EARN MARCH 2020 4/14/2020 4/14/2020 0.000000 11,815.59 11,815.59 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CD NA9123459 20200514S000250 GL.. 0.000 CREDIT - SEC LENDING EARNINGS FOR
A.. 5/14/2020 5/14/2020 0.000000 7,761.74 7,761.74 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CDC NA9123459 20200514S000250 GL.. 0.000 5/14/2020 5/14/2020 0.000000 -7,761.74 -7,761.74 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CD NA9123459 20200608A005200 0.000 BNY SL GROSS EARN APRIL 2020 5/14/2020 5/14/2020 0.000000 8,345.02 8,345.02 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CD NA9123459 20200612S000380 GL.. 0.000 CREDIT - SEC LENDING EARNINGS FOR
M.. 6/12/2020 6/12/2020 0.000000 11,107.07 11,107.07 0.00

SALES -
13,340,034.7..

-
265,699,553... 392,539,235.. 126,839,682.55

U.S. DOLLAR -
13,340,034.7..

-
265,699,553... 392,539,235.. 126,839,682.55

KR2F19020002 KR2F19020002: S&P 500 INDEX S 996085619 20200406S000080 -851,675.530 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/6/2020 4/6/2020 4/6/2020 1.000000 -851,675.53 851,675.53 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 996085619 20200413S000110 -272,020.140 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/13/2020 4/13/2020 4/13/2020 1.000000 -272,020.14 272,020.14 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 996085619 20200420S000050 -358,412.690 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/20/2020 4/20/2020 4/20/2020 1.000000 -358,412.69 358,412.69 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 996085619 20200427S000080 -275,156.560 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/27/2020 4/27/2020 4/27/2020 1.000000 -275,156.56 275,156.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 996085619 20200504S000060 -901,088.540 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/4/2020 5/4/2020 5/4/2020 1.000000 -901,088.54 901,088.54 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 996085619 20200511S000300 -175,768.330 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/11/2020 5/11/2020 5/11/2020 1.000000 -175,768.33 175,768.33 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 996085619 20200518S000090 -3,205,745.820 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/18/2020 5/18/2020 5/18/2020 1.000000 -3,205,745.82 3,205,745.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 996085619 20200527S000070 -238,284.380 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/27/2020 5/27/2020 5/27/2020 1.000000 -238,284.38 238,284.38 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 996085619 20200602S000130 -53,287.600 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/2/2020 6/2/2020 6/2/2020 1.000000 -53,287.60 53,287.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 996085619 20200608S005140 -589,761.900 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/8/2020 6/8/2020 6/8/2020 1.000000 -589,761.90 589,761.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 996085619 20200615S000330 -1,091,316.300 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/15/2020 6/15/2020 6/15/2020 1.000000 -1,091,316.30 1,091,316.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 996085619 20200622S005140 -515,795.640 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/22/2020 6/22/2020 6/22/2020 1.000000 -515,795.64 515,795.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 996085619 20200623S005110 -28,801.230 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/23/2020 6/23/2020 6/23/2020 1.000000 -28,801.23 28,801.23 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 996085619 20200629S000240 -211,736.100 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/29/2020 6/29/2020 6/29/2020 1.000000 -211,736.10 211,736.10 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 001055102 20200429S003710 GT.. -9,278.000 AFLAC INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 39.190000 -256,968.58 363,527.19 106,558.61
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 001055102 20200608S000900 GT.. -1,511.000 AFLAC INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 40.530000 -41,849.49 61,228.14 19,378.65

KR2F19020002 KR2F19020002: S&P 500 INDEX S 001055102 20200622S001990 GT.. -39,341.000 AFLAC INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 36.600000 -1,089,609.92 1,439,553.71 349,943.79

KR2F19020002 KR2F19020002: S&P 500 INDEX S 00130H105 20200429S002930 GT.. -8,392.000 AES CORP/THE KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 14.320000 -127,371.35 120,107.84 -7,263.51

KR2F19020002 KR2F19020002: S&P 500 INDEX S 00130H105 20200608S001300 GT.. -1,366.000 AES CORP/THE KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 14.300000 -20,732.75 19,523.11 -1,209.64

KR2F19020002 KR2F19020002: S&P 500 INDEX S 00130H105 20200622S004690 GT.. -416.000 AES CORP/THE KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 13.340000 -6,313.93 5,546.19 -767.74

KR2F19020002 KR2F19020002: S&P 500 INDEX S 00206R102 20200429S000860 GT.. -92,339.000 AT&T INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 31.430000 -2,587,157.25 2,901,458.09 314,300.84

KR2F19020002 KR2F19020002: S&P 500 INDEX S 00206R102 20200608S003690 GT.. -15,033.000 AT&T INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 32.770000 -421,195.11 492,507.77 71,312.66

KR2F19020002 KR2F19020002: S&P 500 INDEX S 002824100 20200429S001120 GT.. -22,341.000 ABBOTT LABORATORIES KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 92.280000 -1,022,997.91 2,061,414.35 1,038,416.44

KR2F19020002 KR2F19020002: S&P 500 INDEX S 002824100 20200608S002540 GT.. -3,637.000 ABBOTT LABORATORIES KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 89.860000 -166,538.80 326,786.31 160,247.51

KR2F19020002 KR2F19020002: S&P 500 INDEX S 00287Y109 20200429S003320 GT.. -18,693.000 ABBVIE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 83.760000 -901,159.94 1,565,550.87 664,390.93

KR2F19020002 KR2F19020002: S&P 500 INDEX S 00287Y109 20200608S002960 GT.. -3,627.000 ABBVIE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 93.850000 -196,415.09 340,359.22 143,944.13

KR2F19020002 KR2F19020002: S&P 500 INDEX S 00287Y109 20200622S004880 GT.. -418.000 ABBVIE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 96.710000 -22,636.20 40,420.74 17,784.54

KR2F19020002 KR2F19020002: S&P 500 INDEX S 003654100 20200430S000550 GT.. -571.000 ABIOMED INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 169.280000 -192,358.81 96,652.46 -95,706.35

KR2F19020002 KR2F19020002: S&P 500 INDEX S 003654100 20200608S001230 GT.. -93.000 ABIOMED INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 249.810000 -31,329.89 23,231.11 -8,098.78

KR2F19020002 KR2F19020002: S&P 500 INDEX S 003654100 20200622S004410 GT.. -8.000 ABIOMED INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 257.090000 -2,695.04 2,056.61 -638.43

KR2F19020002 KR2F19020002: S&P 500 INDEX S 00507V109 20200429S004330 GT.. -9,711.000 ACTIVISION BLIZZARD INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 64.790000 -439,168.80 629,088.95 189,920.15

KR2F19020002 KR2F19020002: S&P 500 INDEX S 00507V109 20200608S001650 GT.. -1,581.000 ACTIVISION BLIZZARD INC KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 69.430000 -71,498.91 109,754.54 38,255.63

KR2F19020002 KR2F19020002: S&P 500 INDEX S 00507V109 20200622S000460 GT.. -231.000 ACTIVISION BLIZZARD INC KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 76.580000 -10,446.71 17,687.85 7,241.14

KR2F19020002 KR2F19020002: S&P 500 INDEX S 00724F101 20200429S003840 GT.. -6,118.000 ADOBE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 349.170000 -878,641.83 2,136,128.95 1,257,487.12

KR2F19020002 KR2F19020002: S&P 500 INDEX S 00724F101 20200608S004450 GT.. -997.000 ADOBE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 392.900000 -143,185.01 391,705.16 248,520.15

KR2F19020002 KR2F19020002: S&P 500 INDEX S 00724F101 20200622S001960 GT.. -564.000 ADOBE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 428.010000 -80,999.34 241,388.07 160,388.73

KR2F19020002 KR2F19020002: S&P 500 INDEX S 00751Y106 20200429S003180 GT.. -875.000 ADVANCE AUTO PARTS INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 124.910000 -134,863.61 109,287.27 -25,576.34

KR2F19020002 KR2F19020002: S&P 500 INDEX S 00751Y106 20200608S004420 GT.. -143.000 ADVANCE AUTO PARTS INC KENTUCKY
R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 146.100000 -22,040.57 20,890.76 -1,149.81

KR2F19020002 KR2F19020002: S&P 500 INDEX S 00751Y106 20200622S001570 GT.. -153.000 ADVANCE AUTO PARTS INC KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 144.900000 -23,581.87 22,168.06 -1,413.81

KR2F19020002 KR2F19020002: S&P 500 INDEX S 007903107 20200429S003050 GT.. -14,785.000 ADVANCED MICRO DEVICES INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 53.660000 -408,716.12 793,234.67 384,518.55

KR2F19020002 KR2F19020002: S&P 500 INDEX S 007903107 20200608S002340 GT.. -2,407.000 ADVANCED MICRO DEVICES INC
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 53.100000 -66,539.04 127,790.82 61,251.78

KR2F19020002 KR2F19020002: S&P 500 INDEX S 007903107 20200625S001520 GT.. -203.000 ADVANCED MICRO DEVICES INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 52.390000 -5,835.66 10,633.41 4,797.75

KR2F19020002 KR2F19020002: S&P 500 INDEX S 00846U101 20200429S002980 GT.. -3,911.000 AGILENT TECHNOLOGIES INC
KENTUCKY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 78.720000 -163,987.96 307,837.78 143,849.82

KR2F19020002 KR2F19020002: S&P 500 INDEX S 00846U101 20200608S004800 GT.. -637.000 AGILENT TECHNOLOGIES INC
KENTUCKY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 90.380000 -26,709.37 57,566.00 30,856.63

KR2F19020002 KR2F19020002: S&P 500 INDEX S 009158106 20200429S000210 GT.. -2,787.000 AIR PRODUCTS AND CHEMICALS INC
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 230.670000 -382,243.81 642,842.18 260,598.37

KR2F19020002 KR2F19020002: S&P 500 INDEX S 009158106 20200608S001320 GT.. -453.000 AIR PRODUCTS AND CHEMICALS INC
KEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 248.580000 -62,130.05 112,600.85 50,470.80

KR2F19020002 KR2F19020002: S&P 500 INDEX S 00971T101 20200429S001110 GT.. -2,043.000 AKAMAI TECHNOLOGIES INC KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 97.870000 -114,168.10 199,928.67 85,760.57

KR2F19020002 KR2F19020002: S&P 500 INDEX S 00971T101 20200608S001120 GT.. -333.000 AKAMAI TECHNOLOGIES INC KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 99.000000 -18,608.90 32,963.77 14,354.87

KR2F19020002 KR2F19020002: S&P 500 INDEX S 011659109 20200429S002750 GT.. -1,557.000 ALASKA AIR GROUP INC KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 34.000000 -87,843.58 52,925.15 -34,918.43

KR2F19020002 KR2F19020002: S&P 500 INDEX S 011659109 20200608S004700 GT.. -253.000 ALASKA AIR GROUP INC KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 42.720000 -14,273.88 10,806.02 -3,467.86

KR2F19020002 KR2F19020002: S&P 500 INDEX S 012653101 20200430S000590 GT.. -1,341.000 ALBEMARLE CORP KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 64.670000 -105,045.90 86,710.49 -18,335.41
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 012653101 20200608S000360 GT.. -218.000 ALBEMARLE CORP KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 84.310000 -17,076.81 18,377.53 1,300.72

KR2F19020002 KR2F19020002: S&P 500 INDEX S 015271109 20200429S000300 GT.. -1,550.000 ALEXANDRIA REAL ESTATE EQUITIE
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 156.370000 -201,183.97 242,356.51 41,172.54

KR2F19020002 KR2F19020002: S&P 500 INDEX S 015271109 20200608S001600 GT.. -252.000 ALEXANDRIA REAL ESTATE EQUITIE
KEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 158.590000 -32,708.62 39,961.90 7,253.28

KR2F19020002 KR2F19020002: S&P 500 INDEX S 015351109 20200429S002020 GT.. -2,797.000 ALEXION PHARMACEUTICALS INC
KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 108.450000 -316,269.72 303,306.96 -12,962.76

KR2F19020002 KR2F19020002: S&P 500 INDEX S 015351109 20200608S001430 GT.. -455.000 ALEXION PHARMACEUTICALS INC
KENTU.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 115.210000 -51,448.95 52,415.98 967.03

KR2F19020002 KR2F19020002: S&P 500 INDEX S 015351109 20200622S003400 GT.. -290.000 ALEXION PHARMACEUTICALS INC
KENTU.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 119.350000 -32,791.64 34,608.55 1,816.91

KR2F19020002 KR2F19020002: S&P 500 INDEX S 016255101 20200429S003630 GT.. -906.000 ALIGN TECHNOLOGY INC KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 220.580000 -278,330.29 199,834.26 -78,496.03

KR2F19020002 KR2F19020002: S&P 500 INDEX S 016255101 20200608S004050 GT.. -148.000 ALIGN TECHNOLOGY INC KENTUCKY
RET.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 288.210000 -45,466.76 42,653.02 -2,813.74

KR2F19020002 KR2F19020002: S&P 500 INDEX S 018581108 20200429S003680 GT.. -518.000 ALLIANCE DATA SYSTEMS CORP
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 54.940000 -102,803.20 28,454.40 -74,348.80

KR2F19020002 KR2F19020002: S&P 500 INDEX S 018581108 20200608S004300 GT.. -84.000 ALLIANCE DATA SYSTEMS CORP
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 60.340000 -16,670.79 5,067.81 -11,602.98

KR2F19020002 KR2F19020002: S&P 500 INDEX S 018581108 20200622S003980 GT.. -2,197.000 ALLIANCE DATA SYSTEMS CORP
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 47.400000 -436,020.53 104,119.01 -331,901.52

KR2F19020002 KR2F19020002: S&P 500 INDEX S 018802108 20200429S000230 GT.. -3,038.000 ALLIANT ENERGY CORP KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 49.410000 -132,479.21 150,081.47 17,602.26

KR2F19020002 KR2F19020002: S&P 500 INDEX S 018802108 20200608S002420 GT.. -495.000 ALLIANT ENERGY CORP KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 50.640000 -21,585.65 25,062.53 3,476.88

KR2F19020002 KR2F19020002: S&P 500 INDEX S 020002101 20200429S002110 GT.. -4,095.000 ALLSTATE CORP/THE KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 105.820000 -218,350.41 433,292.61 214,942.20

KR2F19020002 KR2F19020002: S&P 500 INDEX S 020002101 20200608S001950 GT.. -667.000 ALLSTATE CORP/THE KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 105.470000 -35,565.26 70,341.93 34,776.67

KR2F19020002 KR2F19020002: S&P 500 INDEX S 020002101 20200622S000340 GT.. -188.000 ALLSTATE CORP/THE KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 98.730000 -10,024.39 18,559.41 8,535.02

KR2F19020002 KR2F19020002: S&P 500 INDEX S 02079K107 20200429S000910 GT.. -3,778.000 ALPHABET INC-CL C KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 1,341.480000 -2,778,138.10 5,067,971.09 2,289,832.99

KR2F19020002 KR2F19020002: S&P 500 INDEX S 02079K107 20200608S004060 GT.. -615.000 ALPHABET INC-CL C KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 1,438.390000 -452,237.94 884,585.69 432,347.75

KR2F19020002 KR2F19020002: S&P 500 INDEX S 02079K107 20200622S000090 GT.. -60.000 ALPHABET INC-CL C KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 1,431.720000 -44,120.77 85,900.85 41,780.08

KR2F19020002 KR2F19020002: S&P 500 INDEX S 02079K305 20200429S003300 GT.. -3,787.000 ALPHABET INC-CL A KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 1,342.180000 -2,687,209.47 5,082,694.92 2,395,485.45

KR2F19020002 KR2F19020002: S&P 500 INDEX S 02079K305 20200608S003850 GT.. -617.000 ALPHABET INC-CL A KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 1,440.020000 -437,815.75 888,468.07 450,652.32

KR2F19020002 KR2F19020002: S&P 500 INDEX S 02209S103 20200429S003750 GT.. -23,614.000 ALTRIA GROUP INC KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 40.470000 -867,926.77 955,460.34 87,533.57

KR2F19020002 KR2F19020002: S&P 500 INDEX S 02209S103 20200608S003360 GT.. -3,845.000 ALTRIA GROUP INC KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 41.910000 -141,322.03 161,111.54 19,789.51

KR2F19020002 KR2F19020002: S&P 500 INDEX S 02209S103 20200622S001020 GT.. -431.000 ALTRIA GROUP INC KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 40.690000 -15,841.30 17,533.77 1,692.47

KR2F19020002 KR2F19020002: S&P 500 INDEX S 023135106 20200429S000490 GT.. -5,264.000 AMAZON.COM INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 2,372.710000 -5,069,416.98 12,489,629.93 7,420,212.95

KR2F19020002 KR2F19020002: S&P 500 INDEX S 023135106 20200608S002200 GT.. -857.000 AMAZON.COM INC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 2,483.000000 -825,321.12 2,127,877.54 1,302,556.42

KR2F19020002 KR2F19020002: S&P 500 INDEX S 023608102 20200429S002230 GT.. -3,110.000 AMEREN CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 74.620000 -172,036.17 232,039.74 60,003.57

KR2F19020002 KR2F19020002: S&P 500 INDEX S 023608102 20200608S001370 GT.. -506.000 AMEREN CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 75.580000 -27,990.45 38,238.83 10,248.38

KR2F19020002 KR2F19020002: S&P 500 INDEX S 02376R102 20200430S000720 GT.. -4,929.000 AMERICAN AIRLINES GROUP INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 12.630000 -202,554.88 62,214.92 -140,339.96

KR2F19020002 KR2F19020002: S&P 500 INDEX S 02376R102 20200608S000440 GT.. -802.000 AMERICAN AIRLINES GROUP INC
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 18.590000 -32,957.80 14,902.83 -18,054.97

KR2F19020002 KR2F19020002: S&P 500 INDEX S 02376R102 20200625S004710 GT.. -84.000 AMERICAN AIRLINES GROUP INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 13.040000 -3,437.82 1,094.70 -2,343.12

KR2F19020002 KR2F19020002: S&P 500 INDEX S 025537101 20200429S003590 GT.. -6,244.000 AMERICAN ELECTRIC POWER CO INC
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 83.130000 -381,891.62 519,005.41 137,113.79

KR2F19020002 KR2F19020002: S&P 500 INDEX S 025537101 20200608S003750 GT.. -1,017.000 AMERICAN ELECTRIC POWER CO INC
KE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 85.510000 -62,201.12 86,954.11 24,752.99

KR2F19020002 KR2F19020002: S&P 500 INDEX S 025816109 20200429S003110 GT.. -8,481.000 AMERICAN EXPRESS CO KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 96.120000 -537,010.81 815,112.09 278,101.28

KR2F19020002 KR2F19020002: S&P 500 INDEX S 025816109 20200608S001410 GT.. -1,381.000 AMERICAN EXPRESS CO KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 109.730000 -87,443.92 151,523.42 64,079.50

KR2F19020002 KR2F19020002: S&P 500 INDEX S 025816109 20200625S001660 GT.. -321.000 AMERICAN EXPRESS CO KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 95.480000 -20,685.55 30,645.99 9,960.44
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 026874784 20200429S002490 GT.. -10,997.000 AMERICAN INTERNATIONAL GROUP I
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 27.230000 -1,058,480.22 299,359.21 -759,121.01

KR2F19020002 KR2F19020002: S&P 500 INDEX S 026874784 20200608S002360 GT.. -1,790.000 AMERICAN INTERNATIONAL GROUP I
KEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 36.360000 -172,290.59 65,069.53 -107,221.06

KR2F19020002 KR2F19020002: S&P 500 INDEX S 026874784 20200625S002860 GT.. -640.000 AMERICAN INTERNATIONAL GROUP I
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 30.300000 -59,935.94 19,386.77 -40,549.17

KR2F19020002 KR2F19020002: S&P 500 INDEX S 03027X100 20200429S003510 GT.. -5,599.000 AMERICAN TOWER CORP KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 236.810000 -734,361.32 1,325,827.89 591,466.57

KR2F19020002 KR2F19020002: S&P 500 INDEX S 03027X100 20200608S000730 GT.. -912.000 AMERICAN TOWER CORP KENTUCKY
RET.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 264.890000 -119,617.35 241,567.50 121,950.15

KR2F19020002 KR2F19020002: S&P 500 INDEX S 03027X100 20200625S004570 GT.. -252.000 AMERICAN TOWER CORP KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 254.180000 -34,670.72 64,050.05 29,379.33

KR2F19020002 KR2F19020002: S&P 500 INDEX S 030420103 20200429S003800 GT.. -2,285.000 AMERICAN WATER WORKS CO INC
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 125.720000 -204,544.78 287,246.71 82,701.93

KR2F19020002 KR2F19020002: S&P 500 INDEX S 030420103 20200608S002390 GT.. -372.000 AMERICAN WATER WORKS CO INC
KENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 131.560000 -33,300.07 48,936.44 15,636.37

KR2F19020002 KR2F19020002: S&P 500 INDEX S 03073E105 20200429S000830 GT.. -1,900.000 AMERISOURCEBERGEN CORP KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 89.340000 -133,241.17 169,727.99 36,486.82

KR2F19020002 KR2F19020002: S&P 500 INDEX S 03073E105 20200608S001210 GT.. -309.000 AMERISOURCEBERGEN CORP KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 98.970000 -21,669.22 30,578.73 8,909.51

KR2F19020002 KR2F19020002: S&P 500 INDEX S 03073E105 20200622S003080 GT.. -192.000 AMERISOURCEBERGEN CORP KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 102.150000 -13,464.37 19,610.92 6,146.55

KR2F19020002 KR2F19020002: S&P 500 INDEX S 03076C106 20200429S003760 GT.. -1,602.000 AMERIPRISE FINANCIAL INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 118.020000 -126,630.65 189,051.84 62,421.19

KR2F19020002 KR2F19020002: S&P 500 INDEX S 03076C106 20200608S000790 GT.. -260.000 AMERIPRISE FINANCIAL INC KENTUCKY
R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 155.570000 -20,551.79 40,445.35 19,893.56

KR2F19020002 KR2F19020002: S&P 500 INDEX S 03076C106 20200622S004860 GT.. -55.000 AMERIPRISE FINANCIAL INC KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 148.350000 -4,347.49 8,158.65 3,811.16

KR2F19020002 KR2F19020002: S&P 500 INDEX S 031100100 20200429S000170 GT.. -2,890.000 AMETEK INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 84.500000 -175,850.64 244,177.92 68,327.28

KR2F19020002 KR2F19020002: S&P 500 INDEX S 031100100 20200608S001970 GT.. -470.000 AMETEK INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 96.990000 -28,598.55 45,580.76 16,982.21

KR2F19020002 KR2F19020002: S&P 500 INDEX S 031162100 20200429S002250 GT.. -7,511.000 AMGEN INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 235.690000 -864,415.75 1,770,172.13 905,756.38

KR2F19020002 KR2F19020002: S&P 500 INDEX S 031162100 20200608S001270 GT.. -1,222.000 AMGEN INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 225.670000 -140,635.87 275,753.47 135,117.60

KR2F19020002 KR2F19020002: S&P 500 INDEX S 031162100 20200622S002810 GT.. -867.000 AMGEN INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 238.700000 -99,780.12 206,941.82 107,161.70

KR2F19020002 KR2F19020002: S&P 500 INDEX S 032095101 20200429S003150 GT.. -3,748.000 AMPHENOL CORP KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 92.160000 -199,900.37 345,379.93 145,479.56

KR2F19020002 KR2F19020002: S&P 500 INDEX S 032095101 20200608S002630 GT.. -610.000 AMPHENOL CORP KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 107.000000 -32,534.48 65,263.97 32,729.49

KR2F19020002 KR2F19020002: S&P 500 INDEX S 032654105 20200429S002950 GT.. -4,655.000 ANALOG DEVICES INC KENTUCKY RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 113.340000 -352,479.89 527,551.13 175,071.24

KR2F19020002 KR2F19020002: S&P 500 INDEX S 032654105 20200608S004890 GT.. -758.000 ANALOG DEVICES INC KENTUCKY RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 124.590000 -57,396.30 94,431.44 37,035.14

KR2F19020002 KR2F19020002: S&P 500 INDEX S 032654105 20200622S003420 GT.. -120.000 ANALOG DEVICES INC KENTUCKY RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 120.180000 -9,086.48 14,420.38 5,333.90

KR2F19020002 KR2F19020002: S&P 500 INDEX S 03662Q105 20200429S004070 GT.. -1,082.000 ANSYS INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 265.840000 -175,909.22 287,624.40 111,715.18

KR2F19020002 KR2F19020002: S&P 500 INDEX S 03662Q105 20200608S002300 GT.. -176.000 ANSYS INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 289.100000 -28,613.70 50,879.15 22,265.45

KR2F19020002 KR2F19020002: S&P 500 INDEX S 03662Q105 20200622S002680 GT.. -83.000 ANSYS INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 281.590000 -13,493.96 23,370.83 9,876.87

KR2F19020002 KR2F19020002: S&P 500 INDEX S 036752103 20200429S000590 GT.. -3,205.000 ANTHEM INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 280.610000 -460,566.49 899,311.13 438,744.64

KR2F19020002 KR2F19020002: S&P 500 INDEX S 036752103 20200608S002820 GT.. -522.000 ANTHEM INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 287.890000 -75,012.70 150,271.33 75,258.63

KR2F19020002 KR2F19020002: S&P 500 INDEX S 037411105 20200430S000730 GT.. -4,754.000 APACHE CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 13.050000 -148,986.03 62,002.66 -86,983.37

KR2F19020002 KR2F19020002: S&P 500 INDEX S 037411105 20200608S000530 GT.. -774.000 APACHE CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 16.070000 -24,256.46 12,432.09 -11,824.37

KR2F19020002 KR2F19020002: S&P 500 INDEX S 03748R754 20200429S003880 GT.. -1,882.000 APARTMENT INVESTMENT AND MANAG
K.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 38.010000 -70,273.67 71,519.11 1,245.44

KR2F19020002 KR2F19020002: S&P 500 INDEX S 03748R754 20200608S004120 GT.. -306.000 APARTMENT INVESTMENT AND MANAG
K.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 42.210000 -11,426.00 12,913.67 1,487.67

KR2F19020002 KR2F19020002: S&P 500 INDEX S 037833100 20200429S002300 GT.. -52,795.000 APPLE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 287.730000 -6,024,356.58 15,189,973.67 9,165,617.09

KR2F19020002 KR2F19020002: S&P 500 INDEX S 037833100 20200608S003890 GT.. -8,595.000 APPLE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 331.500000 -980,762.29 2,849,115.07 1,868,352.78

KR2F19020002 KR2F19020002: S&P 500 INDEX S 037833100 20200622S004800 GT.. -4,586.000 APPLE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 349.720000 -523,301.44 1,603,746.07 1,080,444.63

KR2F19020002 KR2F19020002: S&P 500 INDEX S 038222105 20200429S003040 GT.. -11,676.000 APPLIED MATERIALS INC KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 54.340000 -315,873.83 634,372.24 318,498.41
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 038222105 20200608S002260 GT.. -1,901.000 APPLIED MATERIALS INC KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 60.190000 -51,428.24 114,404.40 62,976.16

KR2F19020002 KR2F19020002: S&P 500 INDEX S 038222105 20200622S003340 GT.. -1,720.000 APPLIED MATERIALS INC KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 60.950000 -46,531.60 104,818.78 58,287.18

KR2F19020002 KR2F19020002: S&P 500 INDEX S 039483102 20200429S003960 GT.. -7,037.000 ARCHER-DANIELS-MIDLAND CO KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 38.410000 -233,085.11 270,232.41 37,147.30

KR2F19020002 KR2F19020002: S&P 500 INDEX S 039483102 20200608S003970 GT.. -1,145.000 ARCHER-DANIELS-MIDLAND CO KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 42.520000 -37,925.60 48,675.73 10,750.13

KR2F19020002 KR2F19020002: S&P 500 INDEX S 03966V107 20200429S000850 GT.. -6,613.000 ARCONIC CORP KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 8.810000 -115,513.23 58,209.64 -57,303.59

KR2F19020002 KR2F19020002: S&P 500 INDEX S 040413106 20200429S003770 GT.. -686.000 ARISTA NETWORKS INC KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 222.040000 -170,351.13 152,310.92 -18,040.21

KR2F19020002 KR2F19020002: S&P 500 INDEX S 040413106 20200608S000200 GT.. -112.000 ARISTA NETWORKS INC KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 235.170000 -27,812.43 26,337.61 -1,474.82

KR2F19020002 KR2F19020002: S&P 500 INDEX S 040413106 20200625S001400 GT.. -61.000 ARISTA NETWORKS INC KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 209.250000 -15,059.43 12,763.50 -2,295.93

KR2F19020002 KR2F19020002: S&P 500 INDEX S 04621X108 20200429S001620 GT.. -766.000 ASSURANT INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 109.730000 -58,597.42 84,045.57 25,448.15

KR2F19020002 KR2F19020002: S&P 500 INDEX S 04621X108 20200608S003560 GT.. -125.000 ASSURANT INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 114.880000 -9,562.24 14,358.74 4,796.50

KR2F19020002 KR2F19020002: S&P 500 INDEX S 049560105 20200429S001920 GT.. -1,509.000 ATMOS ENERGY CORP KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 104.860000 -155,591.62 158,218.92 2,627.30

KR2F19020002 KR2F19020002: S&P 500 INDEX S 049560105 20200608S000220 GT.. -245.000 ATMOS ENERGY CORP KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 104.530000 -25,261.73 25,607.44 345.71

KR2F19020002 KR2F19020002: S&P 500 INDEX S 052769106 20200429S002620 GT.. -2,781.000 AUTODESK INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 187.900000 -258,523.27 522,517.49 263,994.22

KR2F19020002 KR2F19020002: S&P 500 INDEX S 052769106 20200608S001700 GT.. -453.000 AUTODESK INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 233.710000 -42,111.13 105,864.89 63,753.76

KR2F19020002 KR2F19020002: S&P 500 INDEX S 052769106 20200622S003290 GT.. -156.000 AUTODESK INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 237.820000 -14,501.84 37,097.93 22,596.09

KR2F19020002 KR2F19020002: S&P 500 INDEX S 053015103 20200429S002150 GT.. -5,469.000 AUTOMATIC DATA PROCESSING INC
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 145.840000 -476,481.57 797,540.31 321,058.74

KR2F19020002 KR2F19020002: S&P 500 INDEX S 053015103 20200608S004720 GT.. -891.000 AUTOMATIC DATA PROCESSING INC
KEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 160.130000 -77,627.55 142,665.99 65,038.44

KR2F19020002 KR2F19020002: S&P 500 INDEX S 053015103 20200622S000650 GT.. -166.000 AUTOMATIC DATA PROCESSING INC
KEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 149.000000 -14,462.60 24,732.20 10,269.60

KR2F19020002 KR2F19020002: S&P 500 INDEX S 053332102 20200429S001770 GT.. -301.000 AUTOZONE INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 1,054.150000 -191,517.17 317,289.87 125,772.70

KR2F19020002 KR2F19020002: S&P 500 INDEX S 053332102 20200608S003220 GT.. -49.000 AUTOZONE INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 1,153.930000 -31,177.21 56,540.95 25,363.74

KR2F19020002 KR2F19020002: S&P 500 INDEX S 053332102 20200622S000760 GT.. -13.000 AUTOZONE INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 1,130.600000 -8,271.51 14,697.37 6,425.86

KR2F19020002 KR2F19020002: S&P 500 INDEX S 053484101 20200429S000840 GT.. -1,765.000 AVALONBAY COMMUNITIES INC KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 165.810000 -285,657.84 292,634.94 6,977.10

KR2F19020002 KR2F19020002: S&P 500 INDEX S 053484101 20200608S000710 GT.. -288.000 AVALONBAY COMMUNITIES INC KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 172.690000 -46,611.59 49,731.46 3,119.87

KR2F19020002 KR2F19020002: S&P 500 INDEX S 053611109 20200429S003820 GT.. -1,056.000 AVERY DENNISON CORP KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 114.160000 -72,594.29 120,542.37 47,948.08

KR2F19020002 KR2F19020002: S&P 500 INDEX S 053611109 20200608S004310 GT.. -171.000 AVERY DENNISON CORP KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 123.320000 -11,755.33 21,085.97 9,330.64

KR2F19020002 KR2F19020002: S&P 500 INDEX S 05722G100 20200429S002440 GT.. -8,214.000 BAKER HUGHES CO KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 14.810000 -234,234.43 121,585.04 -112,649.39

KR2F19020002 KR2F19020002: S&P 500 INDEX S 05722G100 20200608S004750 GT.. -1,338.000 BAKER HUGHES CO KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 17.750000 -38,155.06 23,738.93 -14,416.13

KR2F19020002 KR2F19020002: S&P 500 INDEX S 05722G100 20200625S001360 GT.. -223.000 BAKER HUGHES CO KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 14.310000 -6,212.08 3,189.38 -3,022.70

KR2F19020002 KR2F19020002: S&P 500 INDEX S 058498106 20200429S002350 GT.. -4,136.000 BALL CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 66.810000 -174,644.25 276,289.03 101,644.78

KR2F19020002 KR2F19020002: S&P 500 INDEX S 058498106 20200608S001440 GT.. -673.000 BALL CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 73.930000 -28,417.69 49,748.74 21,331.05

KR2F19020002 KR2F19020002: S&P 500 INDEX S 058498106 20200622S000100 GT.. -121.000 BALL CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 70.680000 -5,109.27 8,551.18 3,441.91

KR2F19020002 KR2F19020002: S&P 500 INDEX S 060505104 20200429S003530 GT.. -102,332.000 BANK OF AMERICA CORP KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 24.780000 -2,142,544.14 2,534,963.42 392,419.28

KR2F19020002 KR2F19020002: S&P 500 INDEX S 060505104 20200608S004490 GT.. -16,661.000 BANK OF AMERICA CORP KENTUCKY
RET.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 28.110000 -348,834.46 468,205.39 119,370.93

KR2F19020002 KR2F19020002: S&P 500 INDEX S 060505104 20200622S001200 GT.. -1,081.000 BANK OF AMERICA CORP KENTUCKY
RET.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 25.250000 -22,633.10 27,286.53 4,653.43

KR2F19020002 KR2F19020002: S&P 500 INDEX S 064058100 20200429S004190 GT.. -10,608.000 BANK OF NEW YORK MELLON CORP/T
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 38.020000 -375,074.63 403,227.68 28,153.05

KR2F19020002 KR2F19020002: S&P 500 INDEX S 064058100 20200608S002460 GT.. -1,727.000 BANK OF NEW YORK MELLON CORP/T
KE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 42.300000 -61,062.77 73,037.53 11,974.76

KR2F19020002 KR2F19020002: S&P 500 INDEX S 064058100 20200622S001980 GT.. -740.000 BANK OF NEW YORK MELLON CORP/T
KE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 39.230000 -26,164.71 29,024.00 2,859.29
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 071813109 20200429S004320 GT.. -6,454.000 BAXTER INTERNATIONAL INC KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 91.490000 -317,943.17 590,415.00 272,471.83

KR2F19020002 KR2F19020002: S&P 500 INDEX S 071813109 20200608S004040 GT.. -1,051.000 BAXTER INTERNATIONAL INC KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 89.190000 -51,775.37 93,728.73 41,953.36

KR2F19020002 KR2F19020002: S&P 500 INDEX S 075887109 20200429S003280 GT.. -3,418.000 BECTON DICKINSON AND CO KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 257.850000 -581,209.08 881,286.18 300,077.10

KR2F19020002 KR2F19020002: S&P 500 INDEX S 084423102 20200430S000530 GT.. -1,834.000 WR BERKLEY CORP KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 56.190000 -123,529.94 103,036.42 -20,493.52

KR2F19020002 KR2F19020002: S&P 500 INDEX S 084423102 20200608S000750 GT.. -299.000 WR BERKLEY CORP KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 63.860000 -20,139.29 19,091.47 -1,047.82

KR2F19020002 KR2F19020002: S&P 500 INDEX S 084670702 20200429S002220 GT.. -24,725.000 BERKSHIRE HATHAWAY INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 189.610000 -3,577,062.31 4,687,818.20 1,110,755.89

KR2F19020002 KR2F19020002: S&P 500 INDEX S 084670702 20200608S001810 GT.. -4,026.000 BERKSHIRE HATHAWAY INC KENTUCKY
R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 200.660000 -582,457.14 807,809.10 225,351.96

KR2F19020002 KR2F19020002: S&P 500 INDEX S 086516101 20200429S001610 GT.. -2,879.000 BEST BUY CO INC KENTUCKY RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 80.050000 -131,141.64 230,437.26 99,295.62

KR2F19020002 KR2F19020002: S&P 500 INDEX S 086516101 20200608S000910 GT.. -469.000 BEST BUY CO INC KENTUCKY RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 82.530000 -21,363.47 38,702.19 17,338.72

KR2F19020002 KR2F19020002: S&P 500 INDEX S 086516101 20200622S001250 GT.. -9.000 BEST BUY CO INC KENTUCKY RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 81.200000 -409.96 730.71 320.75

KR2F19020002 KR2F19020002: S&P 500 INDEX S 09062X103 20200429S003930 GT.. -2,280.000 BIOGEN INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 304.710000 -409,533.91 694,706.34 285,172.43

KR2F19020002 KR2F19020002: S&P 500 INDEX S 09062X103 20200608S000990 GT.. -372.000 BIOGEN INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 306.720000 -66,818.69 114,094.52 47,275.83

KR2F19020002 KR2F19020002: S&P 500 INDEX S 09062X103 20200622S001070 GT.. -35.000 BIOGEN INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 271.000000 -6,286.70 9,484.53 3,197.83

KR2F19020002 KR2F19020002: S&P 500 INDEX S 09062X103 20200625S000330 GT.. -551.000 BIOGEN INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 263.040000 -98,970.70 144,927.70 45,957.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 09247X101 20200429S002840 GT.. -1,490.000 BLACKROCK INC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 511.390000 -491,788.43 761,943.08 270,154.65

KR2F19020002 KR2F19020002: S&P 500 INDEX S 093671105 20200430S000870 GT.. -2,468.000 H&R BLOCK INC KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 16.780000 -51,503.47 41,393.61 -10,109.86

KR2F19020002 KR2F19020002: S&P 500 INDEX S 093671105 20200608S001340 GT.. -401.000 H&R BLOCK INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 18.970000 -8,368.27 7,603.79 -764.48

KR2F19020002 KR2F19020002: S&P 500 INDEX S 093671105 20200625S003430 GT.. -797.000 H&R BLOCK INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 14.860000 -16,260.27 11,837.17 -4,423.10

KR2F19020002 KR2F19020002: S&P 500 INDEX S 097023105 20200429S003520 GT.. -6,758.000 BOEING CO/THE KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 139.000000 -1,042,183.23 939,290.55 -102,892.68

KR2F19020002 KR2F19020002: S&P 500 INDEX S 097023105 20200608S003370 GT.. -1,100.000 BOEING CO/THE KENTUCKY
RETIREMENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 205.430000 -169,636.22 225,959.75 56,323.53

KR2F19020002 KR2F19020002: S&P 500 INDEX S 09857L108 20200429S000450 GT.. -529.000 BOOKING HOLDINGS INC KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 1,520.530000 -477,679.16 804,338.62 326,659.46

KR2F19020002 KR2F19020002: S&P 500 INDEX S 09857L108 20200608S004080 GT.. -87.000 BOOKING HOLDINGS INC KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 1,812.640000 -78,559.71 157,695.54 79,135.83

KR2F19020002 KR2F19020002: S&P 500 INDEX S 09857L108 20200625S000930 GT.. -11.000 BOOKING HOLDINGS INC KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 1,610.330000 -10,096.28 17,713.15 7,616.87

KR2F19020002 KR2F19020002: S&P 500 INDEX S 099724106 20200430S000610 GT.. -2,611.000 BORGWARNER INC KENTUCKY RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 29.670000 -85,833.41 77,447.07 -8,386.34

KR2F19020002 KR2F19020002: S&P 500 INDEX S 099724106 20200608S000430 GT.. -425.000 BORGWARNER INC KENTUCKY RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 37.290000 -13,971.35 15,844.70 1,873.35

KR2F19020002 KR2F19020002: S&P 500 INDEX S 099724106 20200625S003310 GT.. -110.000 BORGWARNER INC KENTUCKY RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.180000 -3,623.69 3,648.88 25.19

KR2F19020002 KR2F19020002: S&P 500 INDEX S 101121101 20200429S000200 GT.. -1,818.000 BOSTON PROPERTIES INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 98.250000 -215,578.10 178,600.91 -36,977.19

KR2F19020002 KR2F19020002: S&P 500 INDEX S 101121101 20200608S004170 GT.. -296.000 BOSTON PROPERTIES INC KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 102.040000 -35,099.62 30,200.95 -4,898.67

KR2F19020002 KR2F19020002: S&P 500 INDEX S 101137107 20200429S003850 GT.. -17,618.000 BOSTON SCIENTIFIC CORP KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 37.430000 -411,410.29 659,295.02 247,884.73

KR2F19020002 KR2F19020002: S&P 500 INDEX S 101137107 20200608S004180 GT.. -2,869.000 BOSTON SCIENTIFIC CORP KENTUCKY
R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 38.830000 -66,996.03 111,379.28 44,383.25

KR2F19020002 KR2F19020002: S&P 500 INDEX S 110122108 20200429S002130 GT.. -29,632.000 BRISTOL-MYERS SQUIBB CO KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 61.630000 -1,421,315.67 1,825,957.56 404,641.89

KR2F19020002 KR2F19020002: S&P 500 INDEX S 110122108 20200608S004910 GT.. -4,824.000 BRISTOL-MYERS SQUIBB CO KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 61.330000 -231,385.89 295,813.20 64,427.31

KR2F19020002 KR2F19020002: S&P 500 INDEX S 110122108 20200622S001860 GT.. -2,705.000 BRISTOL-MYERS SQUIBB CO KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 56.410000 -129,746.86 152,565.38 22,818.52

KR2F19020002 KR2F19020002: S&P 500 INDEX S 11133T103 20200429S000240 GT.. -1,449.000 BROADRIDGE FINANCIAL SOLUTIONS KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 115.520000 -162,007.31 167,373.91 5,366.60

KR2F19020002 KR2F19020002: S&P 500 INDEX S 11133T103 20200608S001890 GT.. -236.000 BROADRIDGE FINANCIAL SOLUTIONS KE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 126.670000 -26,386.28 29,891.68 3,505.40

KR2F19020002 KR2F19020002: S&P 500 INDEX S 11135F101 20200429S001100 GT.. -5,014.000 BROADCOM INC KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 276.020000 -861,427.41 1,383,896.08 522,468.67

KR2F19020002 KR2F19020002: S&P 500 INDEX S 11135F101 20200608S002270 GT.. -817.000 BROADCOM INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 317.080000 -140,364.22 259,042.50 118,678.28

KR2F19020002 KR2F19020002: S&P 500 INDEX S 11135F101 20200622S003140 GT.. -208.000 BROADCOM INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 302.770000 -35,735.32 62,973.20 27,237.88
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 115637209 20200430S000350 GT.. -2,303.000 BROWN-FORMAN CORP KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 63.260000 -95,477.11 145,667.29 50,190.18

KR2F19020002 KR2F19020002: S&P 500 INDEX S 115637209 20200608S000230 GT.. -375.000 BROWN-FORMAN CORP KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 67.420000 -15,546.64 25,279.13 9,732.49

KR2F19020002 KR2F19020002: S&P 500 INDEX S 12503M108 20200429S002510 GT.. -1,401.000 CBOE GLOBAL MARKETS INC KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 99.320000 -135,351.90 139,133.73 3,781.83

KR2F19020002 KR2F19020002: S&P 500 INDEX S 12503M108 20200608S003660 GT.. -228.000 CBOE GLOBAL MARKETS INC KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 97.840000 -22,027.29 22,305.31 278.02

KR2F19020002 KR2F19020002: S&P 500 INDEX S 12504L109 20200429S000900 GT.. -4,231.000 CBRE GROUP INC KENTUCKY RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 44.920000 -155,442.68 190,020.58 34,577.90

KR2F19020002 KR2F19020002: S&P 500 INDEX S 12504L109 20200608S003090 GT.. -689.000 CBRE GROUP INC KENTUCKY RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 54.020000 -25,313.17 37,213.78 11,900.61

KR2F19020002 KR2F19020002: S&P 500 INDEX S 12514G108 20200429S001300 GT.. -1,816.000 CDW CORP/DE KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 111.290000 -213,297.73 202,084.55 -11,213.18

KR2F19020002 KR2F19020002: S&P 500 INDEX S 12514G108 20200608S004340 GT.. -296.000 CDW CORP/DE KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 125.340000 -34,766.59 37,097.60 2,331.01

KR2F19020002 KR2F19020002: S&P 500 INDEX S 12514G108 20200622S002300 GT.. -70.000 CDW CORP/DE KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 116.950000 -8,221.83 8,185.78 -36.05

KR2F19020002 KR2F19020002: S&P 500 INDEX S 125269100 20200429S000980 GT.. -2,749.000 CF INDUSTRIES HOLDINGS INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 29.010000 -94,769.15 79,726.10 -15,043.05

KR2F19020002 KR2F19020002: S&P 500 INDEX S 125269100 20200608S002780 GT.. -447.000 CF INDUSTRIES HOLDINGS INC
KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 32.720000 -15,409.90 14,622.16 -787.74

KR2F19020002 KR2F19020002: S&P 500 INDEX S 125269100 20200622S001500 GT.. -75.000 CF INDUSTRIES HOLDINGS INC
KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 29.890000 -2,585.55 2,241.14 -344.41

KR2F19020002 KR2F19020002: S&P 500 INDEX S 12541W209 20200430S000450 GT.. -1,710.000 CH ROBINSON WORLDWIDE INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 71.260000 -103,722.37 121,839.07 18,116.70

KR2F19020002 KR2F19020002: S&P 500 INDEX S 12541W209 20200608S000270 GT.. -278.000 CH ROBINSON WORLDWIDE INC
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 83.060000 -16,862.47 23,088.07 6,225.60

KR2F19020002 KR2F19020002: S&P 500 INDEX S 125523100 20200429S001950 GT.. -4,720.000 CIGNA CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 195.870000 -619,766.51 924,450.56 304,684.05

KR2F19020002 KR2F19020002: S&P 500 INDEX S 125523100 20200608S004400 GT.. -768.000 CIGNA CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 209.480000 -100,843.36 160,871.32 60,027.96

KR2F19020002 KR2F19020002: S&P 500 INDEX S 12572Q105 20200429S000970 GT.. -4,530.000 CME GROUP INC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 181.470000 -540,809.93 822,006.95 281,197.02

KR2F19020002 KR2F19020002: S&P 500 INDEX S 12572Q105 20200608S003170 GT.. -738.000 CME GROUP INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 192.140000 -88,105.46 141,790.64 53,685.18

KR2F19020002 KR2F19020002: S&P 500 INDEX S 125896100 20200429S000770 GT.. -3,588.000 CMS ENERGY CORP KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 57.260000 -150,514.83 205,417.42 54,902.59

KR2F19020002 KR2F19020002: S&P 500 INDEX S 125896100 20200608S003210 GT.. -584.000 CMS ENERGY CORP KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 59.440000 -24,498.51 34,707.81 10,209.30

KR2F19020002 KR2F19020002: S&P 500 INDEX S 126408103 20200429S000270 GT.. -9,829.000 CSX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 68.150000 -345,708.19 669,757.82 324,049.63

KR2F19020002 KR2F19020002: S&P 500 INDEX S 126408103 20200608S004900 GT.. -1,601.000 CSX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 75.080000 -56,310.80 120,188.41 63,877.61

KR2F19020002 KR2F19020002: S&P 500 INDEX S 126408103 20200625S001790 GT.. -46.000 CSX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 67.500000 -1,652.65 3,104.58 1,451.93

KR2F19020002 KR2F19020002: S&P 500 INDEX S 126650100 20200429S003000 GT.. -16,445.000 CVS HEALTH CORP KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 62.610000 -969,088.30 1,029,475.35 60,387.05

KR2F19020002 KR2F19020002: S&P 500 INDEX S 126650100 20200608S002580 GT.. -2,677.000 CVS HEALTH CORP KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 68.350000 -157,753.08 182,948.82 25,195.74

KR2F19020002 KR2F19020002: S&P 500 INDEX S 127097103 20200430S000520 GT.. -5,157.000 CABOT OIL & GAS CORP KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 20.770000 -89,437.98 107,069.84 17,631.86

KR2F19020002 KR2F19020002: S&P 500 INDEX S 127097103 20200608S004860 GT.. -839.000 CABOT OIL & GAS CORP KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 20.420000 -14,550.80 17,125.71 2,574.91

KR2F19020002 KR2F19020002: S&P 500 INDEX S 127097103 20200625S002040 GT.. -547.000 CABOT OIL & GAS CORP KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 17.920000 -9,515.05 9,797.92 282.87

KR2F19020002 KR2F19020002: S&P 500 INDEX S 127387108 20200429S004290 GT.. -3,547.000 CADENCE DESIGN SYSTEMS INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 82.000000 -183,415.79 290,820.97 107,405.18

KR2F19020002 KR2F19020002: S&P 500 INDEX S 127387108 20200608S004650 GT.. -577.000 CADENCE DESIGN SYSTEMS INC
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 91.400000 -29,836.74 52,732.30 22,895.56

KR2F19020002 KR2F19020002: S&P 500 INDEX S 127387108 20200622S002110 GT.. -104.000 CADENCE DESIGN SYSTEMS INC
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 91.900000 -5,377.85 9,556.60 4,178.75

KR2F19020002 KR2F19020002: S&P 500 INDEX S 134429109 20200429S003260 GT.. -2,135.000 CAMPBELL SOUP CO KENTUCKY RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 50.180000 -93,259.88 107,115.92 13,856.04

KR2F19020002 KR2F19020002: S&P 500 INDEX S 134429109 20200608S000400 GT.. -348.000 CAMPBELL SOUP CO KENTUCKY RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 48.180000 -15,201.14 16,763.65 1,562.51

KR2F19020002 KR2F19020002: S&P 500 INDEX S 14040H105 20200429S001320 GT.. -5,887.000 CAPITAL ONE FINANCIAL CORP
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 69.750000 -367,622.98 410,565.02 42,942.04

KR2F19020002 KR2F19020002: S&P 500 INDEX S 14040H105 20200608S002450 GT.. -959.000 CAPITAL ONE FINANCIAL CORP
KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 79.020000 -59,886.26 75,771.31 15,885.05

KR2F19020002 KR2F19020002: S&P 500 INDEX S 14040H105 20200625S005030 GT.. -208.000 CAPITAL ONE FINANCIAL CORP
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 65.460000 -13,016.16 13,613.81 597.65

KR2F19020002 KR2F19020002: S&P 500 INDEX S 14149Y108 20200429S001050 GT.. -3,698.000 CARDINAL HEALTH INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 51.360000 -175,634.01 189,897.34 14,263.33
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 14149Y108 20200608S003520 GT.. -601.000 CARDINAL HEALTH INC KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 57.270000 -28,544.09 34,413.99 5,869.90

KR2F19020002 KR2F19020002: S&P 500 INDEX S 143130102 20200430S000310 GT.. -2,079.000 CARMAX INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 78.990000 -88,031.21 164,200.99 76,169.78

KR2F19020002 KR2F19020002: S&P 500 INDEX S 143130102 20200608S000160 GT.. -338.000 CARMAX INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 95.930000 -14,311.95 32,421.08 18,109.13

KR2F19020002 KR2F19020002: S&P 500 INDEX S 143130102 20200622S005050 GT.. -297.000 CARMAX INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 91.870000 -12,575.89 27,282.55 14,706.66

KR2F19020002 KR2F19020002: S&P 500 INDEX S 143658300 20200430S001010 GT.. -1,436.000 CARNIVAL CORP KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 16.690000 -56,822.43 23,955.54 -32,866.89

KR2F19020002 KR2F19020002: S&P 500 INDEX S 143658300 20200608S000340 GT.. -958.000 CARNIVAL CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 21.510000 -37,908.00 20,598.93 -17,309.07

KR2F19020002 KR2F19020002: S&P 500 INDEX S 143658300 20200625S003140 GT.. -633.000 CARNIVAL CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 16.000000 -24,006.14 10,123.02 -13,883.12

KR2F19020002 KR2F19020002: S&P 500 INDEX S 14448C104 20200429S003370 GT.. -10,255.000 CARRIER GLOBAL CORP KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 17.640000 -135,539.38 180,817.29 45,277.91

KR2F19020002 KR2F19020002: S&P 500 INDEX S 14448C104 20200608S002910 GT.. -1,670.000 CARRIER GLOBAL CORP KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 23.560000 -22,072.23 39,331.80 17,259.57

KR2F19020002 KR2F19020002: S&P 500 INDEX S 14448C104 20200625S002600 GT.. -1,131.000 CARRIER GLOBAL CORP KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 21.820000 -15,544.95 24,669.39 9,124.44

KR2F19020002 KR2F19020002: S&P 500 INDEX S 149123101 20200429S003140 GT.. -6,986.000 CATERPILLAR INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 120.060000 -551,473.19 838,668.22 287,195.03

KR2F19020002 KR2F19020002: S&P 500 INDEX S 149123101 20200608S001400 GT.. -1,137.000 CATERPILLAR INC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 135.120000 -89,754.51 153,619.51 63,865.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 149123101 20200622S001180 GT.. -682.000 CATERPILLAR INC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 127.460000 -53,836.92 86,920.67 33,083.75

KR2F19020002 KR2F19020002: S&P 500 INDEX S 150870103 20200429S001660 GT.. -1,528.000 CELANESE CORP KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 86.340000 -149,120.21 131,913.14 -17,207.07

KR2F19020002 KR2F19020002: S&P 500 INDEX S 150870103 20200608S001960 GT.. -248.000 CELANESE CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 97.720000 -24,202.76 24,232.16 29.40

KR2F19020002 KR2F19020002: S&P 500 INDEX S 150870103 20200625S000430 GT.. -6.000 CELANESE CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 82.960000 -584.47 497.69 -86.78

KR2F19020002 KR2F19020002: S&P 500 INDEX S 15135B101 20200429S000280 GT.. -7,380.000 CENTENE CORP KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 66.170000 -366,003.60 488,268.45 122,264.85

KR2F19020002 KR2F19020002: S&P 500 INDEX S 15135B101 20200608S004680 GT.. -1,201.000 CENTENE CORP KENTUCKY
RETIREMENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 65.110000 -59,562.37 78,186.37 18,624.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 15135B101 20200622S002410 GT.. -31,291.000 CENTENE CORP KENTUCKY
RETIREMENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 64.220000 -1,551,845.34 2,009,228.92 457,383.58

KR2F19020002 KR2F19020002: S&P 500 INDEX S 15189T107 20200429S001890 GT.. -6,349.000 CENTERPOINT ENERGY INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 17.690000 -131,169.63 112,263.70 -18,905.93

KR2F19020002 KR2F19020002: S&P 500 INDEX S 15189T107 20200608S001090 GT.. -1,033.000 CENTERPOINT ENERGY INC KENTUCKY
R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 18.250000 -21,341.66 18,844.08 -2,497.58

KR2F19020002 KR2F19020002: S&P 500 INDEX S 156700106 20200430S000360 GT.. -12,403.000 CENTURYLINK INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 11.020000 -261,072.94 136,585.01 -124,487.93

KR2F19020002 KR2F19020002: S&P 500 INDEX S 156700106 20200608S000310 GT.. -2,019.000 CENTURYLINK INC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 10.810000 -42,498.29 21,809.76 -20,688.53

KR2F19020002 KR2F19020002: S&P 500 INDEX S 156782104 20200429S004000 GT.. -3,970.000 CERNER CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 71.010000 -191,115.63 281,873.68 90,758.05

KR2F19020002 KR2F19020002: S&P 500 INDEX S 156782104 20200608S000110 GT.. -646.000 CERNER CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 73.010000 -31,098.41 47,158.56 16,060.15

KR2F19020002 KR2F19020002: S&P 500 INDEX S 156782104 20200622S002140 GT.. -479.000 CERNER CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 73.180000 -23,059.04 35,048.85 11,989.81

KR2F19020002 KR2F19020002: S&P 500 INDEX S 16119P108 20200429S003660 GT.. -1,982.000 CHARTER COMMUNICATIONS INC
KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 494.670000 -655,209.00 980,399.40 325,190.40

KR2F19020002 KR2F19020002: S&P 500 INDEX S 16119P108 20200608S000080 GT.. -323.000 CHARTER COMMUNICATIONS INC
KENTU.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 530.720000 -106,777.25 171,416.35 64,639.10

KR2F19020002 KR2F19020002: S&P 500 INDEX S 16119P108 20200622S005020 GT.. -226.000 CHARTER COMMUNICATIONS INC
KENTU.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 536.670000 -74,711.02 121,283.03 46,572.01

KR2F19020002 KR2F19020002: S&P 500 INDEX S 166764100 20200429S003500 GT.. -23,901.000 CHEVRON CORP KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 94.620000 -1,648,692.57 2,261,283.38 612,590.81

KR2F19020002 KR2F19020002: S&P 500 INDEX S 166764100 20200608S000700 GT.. -3,892.000 CHEVRON CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 100.810000 -268,470.42 392,314.65 123,844.23

KR2F19020002 KR2F19020002: S&P 500 INDEX S 169656105 20200429S000220 GT.. -323.000 CHIPOTLE MEXICAN GRILL INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 882.340000 -141,291.75 284,987.10 143,695.35

KR2F19020002 KR2F19020002: S&P 500 INDEX S 169656105 20200608S002330 GT.. -52.000 CHIPOTLE MEXICAN GRILL INC
KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 1,053.460000 -22,746.66 54,778.31 32,031.65

KR2F19020002 KR2F19020002: S&P 500 INDEX S 171340102 20200429S002000 GT.. -3,102.000 CHURCH & DWIGHT CO INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 68.370000 -159,935.24 212,055.78 52,120.54

KR2F19020002 KR2F19020002: S&P 500 INDEX S 171340102 20200608S001060 GT.. -505.000 CHURCH & DWIGHT CO INC KENTUCKY
R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 73.790000 -26,037.17 37,259.33 11,222.16

KR2F19020002 KR2F19020002: S&P 500 INDEX S 171340102 20200622S000170 GT.. -271.000 CHURCH & DWIGHT CO INC KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 77.520000 -13,972.42 21,005.42 7,033.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 172062101 20200429S001260 GT.. -1,921.000 CINCINNATI FINANCIAL CORP KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 70.420000 -117,867.13 135,259.42 17,392.29

KR2F19020002 KR2F19020002: S&P 500 INDEX S 172062101 20200608S002840 GT.. -313.000 CINCINNATI FINANCIAL CORP KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 68.780000 -19,204.79 21,525.31 2,320.52

KR2F19020002 KR2F19020002: S&P 500 INDEX S 17275R102 20200429S001820 GT.. -53,624.000 CISCO SYSTEMS INC KENTUCKY RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 43.340000 -1,317,141.45 2,323,610.61 1,006,469.16

KR2F19020002 KR2F19020002: S&P 500 INDEX S 17275R102 20200608S004230 GT.. -8,730.000 CISCO SYSTEMS INC KENTUCKY RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 47.830000 -214,430.94 417,481.19 203,050.25

KR2F19020002 KR2F19020002: S&P 500 INDEX S 172908105 20200429S001410 GT.. -1,060.000 CINTAS CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 230.950000 -139,458.88 244,793.63 105,334.75

KR2F19020002 KR2F19020002: S&P 500 INDEX S 172908105 20200608S004190 GT.. -173.000 CINTAS CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 286.500000 -22,760.74 49,562.10 26,801.36

KR2F19020002 KR2F19020002: S&P 500 INDEX S 172967424 20200429S002360 GT.. -27,597.000 CITIGROUP INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 50.260000 -1,699,979.51 1,386,787.58 -313,191.93

KR2F19020002 KR2F19020002: S&P 500 INDEX S 172967424 20200608S002610 GT.. -4,493.000 CITIGROUP INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 58.860000 -276,769.50 264,418.43 -12,351.07

KR2F19020002 KR2F19020002: S&P 500 INDEX S 172967424 20200622S004200 GT.. -2,248.000 CITIGROUP INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 52.920000 -138,477.15 118,944.67 -19,532.48

KR2F19020002 KR2F19020002: S&P 500 INDEX S 174610105 20200429S000250 GT.. -5,495.000 CITIZENS FINANCIAL GROUP INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 23.330000 -131,669.39 128,154.30 -3,515.09

KR2F19020002 KR2F19020002: S&P 500 INDEX S 174610105 20200608S004870 GT.. -894.000 CITIZENS FINANCIAL GROUP INC
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 29.250000 -21,421.74 26,142.21 4,720.47

KR2F19020002 KR2F19020002: S&P 500 INDEX S 174610105 20200625S004140 GT.. -245.000 CITIZENS FINANCIAL GROUP INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 24.080000 -5,880.52 5,897.62 17.10

KR2F19020002 KR2F19020002: S&P 500 INDEX S 177376100 20200429S000430 GT.. -1,454.000 CITRIX SYSTEMS INC KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 139.980000 -90,247.60 203,515.51 113,267.91

KR2F19020002 KR2F19020002: S&P 500 INDEX S 177376100 20200608S004850 GT.. -236.000 CITRIX SYSTEMS INC KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 139.150000 -14,648.17 32,836.90 18,188.73

KR2F19020002 KR2F19020002: S&P 500 INDEX S 189054109 20200429S004100 GT.. -1,586.000 CLOROX CO/THE KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 183.930000 -174,385.84 291,694.63 117,308.79

KR2F19020002 KR2F19020002: S&P 500 INDEX S 189054109 20200608S003680 GT.. -258.000 CLOROX CO/THE KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 197.570000 -28,367.94 50,969.99 22,602.05

KR2F19020002 KR2F19020002: S&P 500 INDEX S 189054109 20200622S004960 GT.. -34.000 CLOROX CO/THE KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 217.640000 -3,738.41 7,399.33 3,660.92

KR2F19020002 KR2F19020002: S&P 500 INDEX S 191216100 20200429S003570 GT.. -48,742.000 COCA-COLA CO/THE KENTUCKY RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 47.120000 -1,650,880.01 2,296,306.71 645,426.70

KR2F19020002 KR2F19020002: S&P 500 INDEX S 191216100 20200608S000690 GT.. -7,936.000 COCA-COLA CO/THE KENTUCKY RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 49.090000 -268,790.44 389,510.11 120,719.67

KR2F19020002 KR2F19020002: S&P 500 INDEX S 192446102 20200429S002890 GT.. -6,921.000 COGNIZANT TECHNOLOGY SOLUTIONS
K.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 59.230000 -310,830.55 409,869.86 99,039.31

KR2F19020002 KR2F19020002: S&P 500 INDEX S 192446102 20200608S001990 GT.. -1,127.000 COGNIZANT TECHNOLOGY SOLUTIONS
K.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 57.820000 -50,614.95 65,153.24 14,538.29

KR2F19020002 KR2F19020002: S&P 500 INDEX S 194162103 20200429S002810 GT.. -10,833.000 COLGATE-PALMOLIVE CO KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 70.160000 -478,751.66 759,945.23 281,193.57

KR2F19020002 KR2F19020002: S&P 500 INDEX S 194162103 20200608S001930 GT.. -1,764.000 COLGATE-PALMOLIVE CO KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 72.400000 -77,957.90 127,697.54 49,739.64

KR2F19020002 KR2F19020002: S&P 500 INDEX S 20030N101 20200429S001380 GT.. -57,385.000 COMCAST CORP KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 39.000000 -1,437,308.31 2,237,535.14 800,226.83

KR2F19020002 KR2F19020002: S&P 500 INDEX S 20030N101 20200608S002440 GT.. -9,343.000 COMCAST CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 42.090000 -234,011.88 393,168.10 159,156.22

KR2F19020002 KR2F19020002: S&P 500 INDEX S 20030N101 20200625S002290 GT.. -295.000 COMCAST CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 38.560000 -7,561.01 11,372.73 3,811.72

KR2F19020002 KR2F19020002: S&P 500 INDEX S 200340107 20200429S000320 GT.. -1,822.000 COMERICA INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 37.480000 -73,395.94 68,273.38 -5,122.56

KR2F19020002 KR2F19020002: S&P 500 INDEX S 200340107 20200608S004990 GT.. -297.000 COMERICA INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 45.520000 -11,964.10 13,516.91 1,552.81

KR2F19020002 KR2F19020002: S&P 500 INDEX S 200340107 20200622S003720 GT.. -30.000 COMERICA INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 39.440000 -1,208.50 1,182.94 -25.56

KR2F19020002 KR2F19020002: S&P 500 INDEX S 205887102 20200429S000990 GT.. -6,151.000 CONAGRA BRANDS INC KENTUCKY RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 34.210000 -157,542.33 210,374.92 52,832.59

KR2F19020002 KR2F19020002: S&P 500 INDEX S 205887102 20200608S003130 GT.. -1,002.000 CONAGRA BRANDS INC KENTUCKY RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 33.420000 -25,663.70 33,478.57 7,814.87

KR2F19020002 KR2F19020002: S&P 500 INDEX S 20605P101 20200429S002520 GT.. -2,541.000 CONCHO RESOURCES INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 59.290000 -239,273.79 150,633.50 -88,640.29

KR2F19020002 KR2F19020002: S&P 500 INDEX S 20605P101 20200608S001280 GT.. -413.000 CONCHO RESOURCES INC KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 70.250000 -38,890.23 29,009.50 -9,880.73

KR2F19020002 KR2F19020002: S&P 500 INDEX S 20825C104 20200429S003640 GT.. -13,870.000 CONOCOPHILLIPS KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 42.210000 -565,868.75 585,335.73 19,466.98

KR2F19020002 KR2F19020002: S&P 500 INDEX S 20825C104 20200608S001130 GT.. -2,258.000 CONOCOPHILLIPS KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 48.590000 -92,121.96 109,696.85 17,574.89

KR2F19020002 KR2F19020002: S&P 500 INDEX S 20825C104 20200622S004900 GT.. -1,089.000 CONOCOPHILLIPS KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 43.700000 -44,429.06 47,580.07 3,151.01

KR2F19020002 KR2F19020002: S&P 500 INDEX S 209115104 20200429S003920 GT.. -4,203.000 CONSOLIDATED EDISON INC KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 81.280000 -268,107.09 341,580.77 73,473.68
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 209115104 20200608S001840 GT.. -684.000 CONSOLIDATED EDISON INC KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 75.330000 -43,631.99 51,519.45 7,887.46

KR2F19020002 KR2F19020002: S&P 500 INDEX S 209115104 20200625S003070 GT.. -19.000 CONSOLIDATED EDISON INC KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 71.530000 -1,218.27 1,358.89 140.62

KR2F19020002 KR2F19020002: S&P 500 INDEX S 21036P108 20200429S003870 GT.. -2,117.000 CONSTELLATION BRANDS INC KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 169.420000 -233,137.06 358,638.33 125,501.27

KR2F19020002 KR2F19020002: S&P 500 INDEX S 21036P108 20200608S003910 GT.. -345.000 CONSTELLATION BRANDS INC KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 181.420000 -37,993.52 62,585.92 24,592.40

KR2F19020002 KR2F19020002: S&P 500 INDEX S 21036P108 20200622S001520 GT.. -239.000 CONSTELLATION BRANDS INC KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 181.410000 -26,320.15 43,354.24 17,034.09

KR2F19020002 KR2F19020002: S&P 500 INDEX S 216648402 20200429S001970 GT.. -627.000 COOPER COS INC/THE KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 291.820000 -141,737.51 182,962.39 41,224.88

KR2F19020002 KR2F19020002: S&P 500 INDEX S 216648402 20200608S002800 GT.. -102.000 COOPER COS INC/THE KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 318.540000 -23,057.78 32,489.59 9,431.81

KR2F19020002 KR2F19020002: S&P 500 INDEX S 216648402 20200622S004050 GT.. -49.000 COOPER COS INC/THE KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 299.120000 -11,076.78 14,656.18 3,579.40

KR2F19020002 KR2F19020002: S&P 500 INDEX S 217204106 20200429S002760 GT.. -2,586.000 COPART INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 83.010000 -159,776.28 214,639.71 54,863.43

KR2F19020002 KR2F19020002: S&P 500 INDEX S 217204106 20200608S001660 GT.. -421.000 COPART INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 91.820000 -26,011.53 38,652.20 12,640.67

KR2F19020002 KR2F19020002: S&P 500 INDEX S 219350105 20200430S000240 GT.. -9,722.000 CORNING INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 22.480000 -185,026.83 218,472.81 33,445.98

KR2F19020002 KR2F19020002: S&P 500 INDEX S 219350105 20200608S002930 GT.. -1,583.000 CORNING INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 26.680000 -30,127.29 42,221.63 12,094.34

KR2F19020002 KR2F19020002: S&P 500 INDEX S 22052L104 20200429S001740 GT.. -9,461.000 CORTEVA INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 27.050000 -211,014.94 255,843.43 44,828.49

KR2F19020002 KR2F19020002: S&P 500 INDEX S 22052L104 20200608S004960 GT.. -1,540.000 CORTEVA INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 30.650000 -34,347.64 47,188.40 12,840.76

KR2F19020002 KR2F19020002: S&P 500 INDEX S 22160K105 20200429S003230 GT.. -5,584.000 COSTCO WHOLESALE CORP KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 307.090000 -850,881.86 1,714,710.78 863,828.92

KR2F19020002 KR2F19020002: S&P 500 INDEX S 22160K105 20200608S003400 GT.. -910.000 COSTCO WHOLESALE CORP KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 312.040000 -138,664.49 283,943.29 145,278.80

KR2F19020002 KR2F19020002: S&P 500 INDEX S 222070203 20200430S000930 GT.. -3,737.000 COTY INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 5.460000 -55,102.78 20,375.53 -34,727.25

KR2F19020002 KR2F19020002: S&P 500 INDEX S 222070203 20200608S001870 GT.. -608.000 COTY INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 5.080000 -8,965.08 3,084.01 -5,881.07

KR2F19020002 KR2F19020002: S&P 500 INDEX S 222070203 20200625S001390 GT.. -102.000 COTY INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 4.330000 -1,453.26 440.88 -1,012.38

KR2F19020002 KR2F19020002: S&P 500 INDEX S 22822V101 20200429S001940 GT.. -5,255.000 CROWN CASTLE INTERNATIONAL COR
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 155.440000 -515,058.31 816,779.73 301,721.42

KR2F19020002 KR2F19020002: S&P 500 INDEX S 22822V101 20200608S001110 GT.. -856.000 CROWN CASTLE INTERNATIONAL COR
KE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 168.600000 -83,899.13 144,311.99 60,412.86

KR2F19020002 KR2F19020002: S&P 500 INDEX S 22822V101 20200625S003550 GT.. -122.000 CROWN CASTLE INTERNATIONAL COR
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 162.100000 -12,351.31 19,774.84 7,423.53

KR2F19020002 KR2F19020002: S&P 500 INDEX S 231021106 20200429S001790 GT.. -1,936.000 CUMMINS INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 165.200000 -188,468.47 319,805.61 131,337.14

KR2F19020002 KR2F19020002: S&P 500 INDEX S 231021106 20200608S002920 GT.. -316.000 CUMMINS INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 180.010000 -30,762.42 56,879.53 26,117.11

KR2F19020002 KR2F19020002: S&P 500 INDEX S 231021106 20200622S004060 GT.. -168.000 CUMMINS INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 174.290000 -16,354.70 29,278.81 12,924.11

KR2F19020002 KR2F19020002: S&P 500 INDEX S 23331A109 20200429S000390 GT.. -4,238.000 DR HORTON INC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 48.550000 -155,848.35 205,718.56 49,870.21

KR2F19020002 KR2F19020002: S&P 500 INDEX S 23331A109 20200608S003530 GT.. -690.000 DR HORTON INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 56.480000 -25,374.08 38,965.15 13,591.07

KR2F19020002 KR2F19020002: S&P 500 INDEX S 23331A109 20200622S001100 GT.. -171.000 DR HORTON INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 56.060000 -6,288.36 9,584.76 3,296.40

KR2F19020002 KR2F19020002: S&P 500 INDEX S 233331107 20200430S000990 GT.. -2,428.000 DTE ENERGY CO KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 107.290000 -198,048.44 260,476.15 62,427.71

KR2F19020002 KR2F19020002: S&P 500 INDEX S 233331107 20200608S000120 GT.. -396.000 DTE ENERGY CO KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 114.870000 -32,301.15 45,484.54 13,183.39

KR2F19020002 KR2F19020002: S&P 500 INDEX S 23355L106 20200429S003610 GT.. -3,236.000 DXC TECHNOLOGY CO KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 18.820000 -125,647.47 60,875.90 -64,771.57

KR2F19020002 KR2F19020002: S&P 500 INDEX S 23355L106 20200608S003950 GT.. -527.000 DXC TECHNOLOGY CO KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 18.000000 -20,462.37 9,481.84 -10,980.53

KR2F19020002 KR2F19020002: S&P 500 INDEX S 23355L106 20200625S000250 GT.. -530.000 DXC TECHNOLOGY CO KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 15.040000 -19,787.18 7,967.04 -11,820.14

KR2F19020002 KR2F19020002: S&P 500 INDEX S 235851102 20200429S000140 GT.. -8,080.000 DANAHER CORP KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 164.970000 -643,313.66 1,332,867.54 689,553.88

KR2F19020002 KR2F19020002: S&P 500 INDEX S 235851102 20200608S001790 GT.. -1,853.000 DANAHER CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 173.230000 -147,532.20 320,974.19 173,441.99

KR2F19020002 KR2F19020002: S&P 500 INDEX S 237194105 20200429S003400 GT.. -1,114.000 DARDEN RESTAURANTS INC KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 78.210000 -73,404.74 87,115.65 13,710.91
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 237194105 20200608S001080 GT.. -268.000 DARDEN RESTAURANTS INC KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 85.590000 -17,659.31 22,935.60 5,276.29

KR2F19020002 KR2F19020002: S&P 500 INDEX S 237194105 20200625S002460 GT.. -166.000 DARDEN RESTAURANTS INC KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 70.810000 -10,978.18 11,752.95 774.77

KR2F19020002 KR2F19020002: S&P 500 INDEX S 23918K108 20200429S000780 GT.. -1,134.000 DAVITA INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 81.590000 -67,446.47 92,512.50 25,066.03

KR2F19020002 KR2F19020002: S&P 500 INDEX S 23918K108 20200608S000420 GT.. -184.000 DAVITA INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 88.280000 -10,943.69 16,241.78 5,298.09

KR2F19020002 KR2F19020002: S&P 500 INDEX S 23918K108 20200622S005080 GT.. -77.000 DAVITA INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 79.550000 -4,579.70 6,124.63 1,544.93

KR2F19020002 KR2F19020002: S&P 500 INDEX S 244199105 20200429S000960 GT.. -3,980.000 DEERE & CO KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 147.100000 -362,585.92 585,415.21 222,829.29

KR2F19020002 KR2F19020002: S&P 500 INDEX S 244199105 20200608S002750 GT.. -648.000 DEERE & CO KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 166.720000 -59,034.09 108,027.31 48,993.22

KR2F19020002 KR2F19020002: S&P 500 INDEX S 247361702 20200429S000360 GT.. -7,276.000 DELTA AIR LINES INC KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 27.320000 -258,548.55 198,721.35 -59,827.20

KR2F19020002 KR2F19020002: S&P 500 INDEX S 247361702 20200608S003740 GT.. -1,184.000 DELTA AIR LINES INC KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 34.160000 -42,072.77 40,435.66 -1,637.11

KR2F19020002 KR2F19020002: S&P 500 INDEX S 24906P109 20200429S004270 GT.. -2,812.000 DENTSPLY SIRONA INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 44.200000 -138,592.07 124,266.56 -14,325.51

KR2F19020002 KR2F19020002: S&P 500 INDEX S 24906P109 20200608S000290 GT.. -457.000 DENTSPLY SIRONA INC KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 50.180000 -22,523.68 22,928.32 404.64

KR2F19020002 KR2F19020002: S&P 500 INDEX S 25179M103 20200429S002380 GT.. -4,891.000 DEVON ENERGY CORP KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 12.630000 -119,740.42 61,735.28 -58,005.14

KR2F19020002 KR2F19020002: S&P 500 INDEX S 25179M103 20200608S001250 GT.. -797.000 DEVON ENERGY CORP KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 14.600000 -19,511.98 11,629.96 -7,882.02

KR2F19020002 KR2F19020002: S&P 500 INDEX S 25278X109 20200430S000580 GT.. -2,037.000 DIAMONDBACK ENERGY INC KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 44.190000 -160,825.78 89,997.76 -70,828.02

KR2F19020002 KR2F19020002: S&P 500 INDEX S 25278X109 20200608S000390 GT.. -331.000 DIAMONDBACK ENERGY INC KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 52.210000 -26,133.20 17,278.64 -8,854.56

KR2F19020002 KR2F19020002: S&P 500 INDEX S 25278X109 20200625S002400 GT.. -210.000 DIAMONDBACK ENERGY INC KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 41.900000 -16,310.00 8,797.22 -7,512.78

KR2F19020002 KR2F19020002: S&P 500 INDEX S 253868103 20200429S004150 GT.. -3,322.000 DIGITAL REALTY TRUST INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 148.610000 -386,758.12 493,646.58 106,888.46

KR2F19020002 KR2F19020002: S&P 500 INDEX S 253868103 20200608S004270 GT.. -541.000 DIGITAL REALTY TRUST INC KENTUCKY
R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 141.280000 -62,984.99 76,426.73 13,441.74

KR2F19020002 KR2F19020002: S&P 500 INDEX S 254687106 20200429S000620 GT.. -22,783.000 WALT DISNEY CO/THE KENTUCKY RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 112.250000 -1,663,278.46 2,557,164.36 893,885.90

KR2F19020002 KR2F19020002: S&P 500 INDEX S 254687106 20200608S000820 GT.. -3,709.000 WALT DISNEY CO/THE KENTUCKY RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 124.820000 -270,776.45 462,919.32 192,142.87

KR2F19020002 KR2F19020002: S&P 500 INDEX S 254709108 20200429S003980 GT.. -3,963.000 DISCOVER FINANCIAL SERVICES
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 45.910000 -146,645.18 181,907.58 35,262.40

KR2F19020002 KR2F19020002: S&P 500 INDEX S 254709108 20200608S004670 GT.. -645.000 DISCOVER FINANCIAL SERVICES
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 60.620000 -23,867.31 39,094.19 15,226.88

KR2F19020002 KR2F19020002: S&P 500 INDEX S 254709108 20200625S003420 GT.. -79.000 DISCOVER FINANCIAL SERVICES
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 50.810000 -2,948.75 4,013.31 1,064.56

KR2F19020002 KR2F19020002: S&P 500 INDEX S 25470F104 20200430S000820 GT.. -1,999.000 DISCOVERY INC KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 24.730000 -49,353.04 49,419.18 66.14

KR2F19020002 KR2F19020002: S&P 500 INDEX S 25470F104 20200608S005100 GT.. -325.000 DISCOVERY INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 24.780000 -8,023.88 8,050.88 27.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 25470F104 20200625S005140 GT.. -14.000 DISCOVERY INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 21.715000 -343.87 303.89 -39.98

KR2F19020002 KR2F19020002: S&P 500 INDEX S 25470F302 20200429S002720 GT.. -4,240.000 DISCOVERY INC KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 22.500000 -103,723.21 95,366.09 -8,357.12

KR2F19020002 KR2F19020002: S&P 500 INDEX S 25470F302 20200608S003880 GT.. -691.000 DISCOVERY INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 22.350000 -16,903.95 15,438.32 -1,465.63

KR2F19020002 KR2F19020002: S&P 500 INDEX S 25470F302 20200622S004740 GT.. -621.000 DISCOVERY INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 20.140000 -15,191.54 12,502.00 -2,689.54

KR2F19020002 KR2F19020002: S&P 500 INDEX S 25470M109 20200429S000640 GT.. -3,236.000 DISH NETWORK CORP KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 25.550000 -157,818.95 82,653.70 -75,165.25

KR2F19020002 KR2F19020002: S&P 500 INDEX S 25470M109 20200608S004950 GT.. -527.000 DISH NETWORK CORP KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 35.820000 -25,701.66 18,872.77 -6,828.89

KR2F19020002 KR2F19020002: S&P 500 INDEX S 25470M109 20200622S000840 GT.. -626.000 DISH NETWORK CORP KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 35.450000 -30,529.87 22,186.50 -8,343.37

KR2F19020002 KR2F19020002: S&P 500 INDEX S 256677105 20200429S001370 GT.. -3,218.000 DOLLAR GENERAL CORP KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 174.800000 -293,099.90 562,469.82 269,369.92

KR2F19020002 KR2F19020002: S&P 500 INDEX S 256677105 20200608S002470 GT.. -524.000 DOLLAR GENERAL CORP KENTUCKY
RET.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 185.660000 -47,726.65 97,279.75 49,553.10

KR2F19020002 KR2F19020002: S&P 500 INDEX S 256677105 20200622S002060 GT.. -5.000 DOLLAR GENERAL CORP KENTUCKY
RET.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 188.780000 -455.41 943.83 488.42

KR2F19020002 KR2F19020002: S&P 500 INDEX S 256746108 20200429S001520 GT.. -2,992.000 DOLLAR TREE INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 80.860000 -206,050.36 241,905.33 35,854.97
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 256746108 20200608S003700 GT.. -487.000 DOLLAR TREE INC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 92.900000 -33,538.28 45,237.65 11,699.37

KR2F19020002 KR2F19020002: S&P 500 INDEX S 25746U109 20200429S002910 GT.. -10,405.000 DOMINION ENERGY INC KENTUCKY RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 78.670000 -621,567.60 818,465.21 196,897.61

KR2F19020002 KR2F19020002: S&P 500 INDEX S 25746U109 20200608S002140 GT.. -1,693.000 DOMINION ENERGY INC KENTUCKY RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 84.290000 -101,135.41 142,687.11 41,551.70

KR2F19020002 KR2F19020002: S&P 500 INDEX S 260003108 20200429S001530 GT.. -1,836.000 DOVER CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 96.310000 -100,509.19 176,807.48 76,298.29

KR2F19020002 KR2F19020002: S&P 500 INDEX S 260003108 20200608S002720 GT.. -299.000 DOVER CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 107.600000 -16,368.33 32,169.44 15,801.11

KR2F19020002 KR2F19020002: S&P 500 INDEX S 260557103 20200429S002240 GT.. -9,373.000 DOW INC KENTUCKY RETIREMENT SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 37.470000 -474,641.50 351,128.24 -123,513.26

KR2F19020002 KR2F19020002: S&P 500 INDEX S 260557103 20200608S001940 GT.. -1,526.000 DOW INC KENTUCKY RETIREMENT SYST.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 43.970000 -77,275.46 67,085.28 -10,190.18

KR2F19020002 KR2F19020002: S&P 500 INDEX S 260557103 20200625S001030 GT.. -37.000 DOW INC KENTUCKY RETIREMENT SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 38.450000 -1,861.32 1,422.33 -438.99

KR2F19020002 KR2F19020002: S&P 500 INDEX S 264411505 20200429S002920 GT.. -4,647.000 DUKE REALTY CORP KENTUCKY RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 35.500000 -143,330.08 164,930.00 21,599.92

KR2F19020002 KR2F19020002: S&P 500 INDEX S 264411505 20200608S001420 GT.. -756.000 DUKE REALTY CORP KENTUCKY RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 36.810000 -23,317.74 27,822.07 4,504.33

KR2F19020002 KR2F19020002: S&P 500 INDEX S 26441C204 20200430S000190 GT.. -9,216.000 DUKE ENERGY CORP KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 86.630000 -650,166.32 798,295.31 148,128.99

KR2F19020002 KR2F19020002: S&P 500 INDEX S 26441C204 20200608S003470 GT.. -1,500.000 DUKE ENERGY CORP KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 89.490000 -105,821.34 134,220.78 28,399.44

KR2F19020002 KR2F19020002: S&P 500 INDEX S 26441C204 20200625S004760 GT.. -209.000 DUKE ENERGY CORP KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 80.470000 -14,864.70 16,816.28 1,951.58

KR2F19020002 KR2F19020002: S&P 500 INDEX S 26614N102 20200429S000190 GT.. -9,364.000 DUPONT DE NEMOURS INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 48.170000 -483,852.95 450,983.68 -32,869.27

KR2F19020002 KR2F19020002: S&P 500 INDEX S 26614N102 20200608S002320 GT.. -1,525.000 DUPONT DE NEMOURS INC KENTUCKY
R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 56.140000 -78,799.20 85,600.16 6,800.96

KR2F19020002 KR2F19020002: S&P 500 INDEX S 26875P101 20200429S002330 GT.. -7,354.000 EOG RESOURCES INC KENTUCKY RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 47.720000 -412,954.22 350,869.96 -62,084.26

KR2F19020002 KR2F19020002: S&P 500 INDEX S 26875P101 20200608S001780 GT.. -1,197.000 EOG RESOURCES INC KENTUCKY RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 59.310000 -67,215.96 70,983.52 3,767.56

KR2F19020002 KR2F19020002: S&P 500 INDEX S 269246401 20200429S004310 GT.. -2,856.000 E*TRADE FINANCIAL CORP KENTUCKY R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 41.890000 -141,541.16 119,613.77 -21,927.39

KR2F19020002 KR2F19020002: S&P 500 INDEX S 269246401 20200608S000740 GT.. -465.000 E*TRADE FINANCIAL CORP KENTUCKY R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 51.060000 -23,045.04 23,738.88 693.84

KR2F19020002 KR2F19020002: S&P 500 INDEX S 277432100 20200429S002700 GT.. -1,719.000 EASTMAN CHEMICAL CO KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 63.470000 -99,415.96 109,089.62 9,673.66

KR2F19020002 KR2F19020002: S&P 500 INDEX S 277432100 20200608S004290 GT.. -280.000 EASTMAN CHEMICAL CO KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 76.920000 -16,193.41 21,535.02 5,341.61

KR2F19020002 KR2F19020002: S&P 500 INDEX S 278642103 20200429S001040 GT.. -9,667.000 EBAY INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 39.030000 -221,040.44 377,222.17 156,181.73

KR2F19020002 KR2F19020002: S&P 500 INDEX S 278642103 20200608S003110 GT.. -1,573.000 EBAY INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 48.820000 -35,967.37 76,780.36 40,812.99

KR2F19020002 KR2F19020002: S&P 500 INDEX S 278642103 20200622S000800 GT.. -4,947.000 EBAY INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 48.290000 -113,115.45 238,848.25 125,732.80

KR2F19020002 KR2F19020002: S&P 500 INDEX S 278865100 20200429S001780 GT.. -3,170.000 ECOLAB INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 197.580000 -359,032.82 626,290.97 267,258.15

KR2F19020002 KR2F19020002: S&P 500 INDEX S 278865100 20200608S003540 GT.. -516.000 ECOLAB INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 229.560000 -58,441.94 118,446.47 60,004.53

KR2F19020002 KR2F19020002: S&P 500 INDEX S 278865100 20200622S002250 GT.. -149.000 ECOLAB INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 199.750000 -16,875.68 29,760.97 12,885.29

KR2F19020002 KR2F19020002: S&P 500 INDEX S 281020107 20200429S001340 GT.. -4,533.000 EDISON INTERNATIONAL KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 60.370000 -208,630.30 273,617.16 64,986.86

KR2F19020002 KR2F19020002: S&P 500 INDEX S 281020107 20200608S004150 GT.. -738.000 EDISON INTERNATIONAL KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 60.880000 -33,966.28 44,922.90 10,956.62

KR2F19020002 KR2F19020002: S&P 500 INDEX S 281020107 20200625S001640 GT.. -35.000 EDISON INTERNATIONAL KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 54.370000 -1,640.57 1,902.64 262.07

KR2F19020002 KR2F19020002: S&P 500 INDEX S 28176E108 20200429S002560 GT.. -2,636.000 EDWARDS LIFESCIENCES CORP
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 218.970000 -265,909.19 577,172.39 311,263.20

KR2F19020002 KR2F19020002: S&P 500 INDEX S 28176E108 20200608S000800 GT.. -1,288.000 EDWARDS LIFESCIENCES CORP
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 74.370000 -43,309.44 95,776.78 52,467.34

KR2F19020002 KR2F19020002: S&P 500 INDEX S 285512109 20200429S000380 GT.. -3,691.000 ELECTRONIC ARTS INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 112.780000 -240,512.75 416,234.10 175,721.35

KR2F19020002 KR2F19020002: S&P 500 INDEX S 285512109 20200608S003710 GT.. -601.000 ELECTRONIC ARTS INC KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 118.320000 -39,162.33 71,104.23 31,941.90

KR2F19020002 KR2F19020002: S&P 500 INDEX S 285512109 20200622S003930 GT.. -65.000 ELECTRONIC ARTS INC KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 130.190000 -4,235.53 8,461.67 4,226.14

KR2F19020002 KR2F19020002: S&P 500 INDEX S 291011104 20200429S003340 GT.. -7,700.000 EMERSON ELECTRIC CO KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 59.070000 -286,340.70 454,771.19 168,430.49

KR2F19020002 KR2F19020002: S&P 500 INDEX S 291011104 20200608S004030 GT.. -1,254.000 EMERSON ELECTRIC CO KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 67.100000 -46,632.63 84,132.13 37,499.50

KR2F19020002 KR2F19020002: S&P 500 INDEX S 291011104 20200625S000620 GT.. -185.000 EMERSON ELECTRIC CO KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.630000 -6,989.08 11,029.91 4,040.83

KR2F19020002 KR2F19020002: S&P 500 INDEX S 29364G103 20200429S001290 GT.. -2,517.000 ENTERGY CORP KENTUCKY RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 98.380000 -199,573.38 247,598.10 48,024.72

Transaction Detail

S&P 500 INDEX - KR2F19020002 Period :  4/1/2020 to 6/30/2020

Page 112 of 278
Report Timestamp: Wed Aug 5 2020 04:00:00 PM

Special Called Investment Committee Meeting - Addendum - Standard Reports

277



.

Reporting

Account

Number

Source Account
Trans.

Code

Link

Ref

Mellon

Security ID

Transaction

No./Client Ref
Shares/Par Transaction Description

Broker

Name

Reported

Date

Trade

Date

Contract

Settle Date
Base Price Base Cost

Base Txn

Amount
Base Gain/Loss

KR2F19020002 KR2F19020002: S&P 500 INDEX S 29364G103 20200608S001570 GT.. -410.000 ENTERGY CORP KENTUCKY RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 103.730000 -32,508.97 42,525.28 10,016.31

KR2F19020002 KR2F19020002: S&P 500 INDEX S 294429105 20200429S002430 GT.. -1,530.000 EQUIFAX INC KENTUCKY RETIREMENT S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 143.500000 -132,974.71 219,538.66 86,563.95

KR2F19020002 KR2F19020002: S&P 500 INDEX S 294429105 20200608S001540 GT.. -249.000 EQUIFAX INC KENTUCKY RETIREMENT S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 177.010000 -21,640.98 44,072.64 22,431.66

KR2F19020002 KR2F19020002: S&P 500 INDEX S 29444U700 20200429S003990 GT.. -1,078.000 EQUINIX INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 679.320000 -424,637.61 732,282.68 307,645.07

KR2F19020002 KR2F19020002: S&P 500 INDEX S 29444U700 20200608S003580 GT.. -20.000 EQUINIX INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 673.500000 -7,878.25 13,469.55 5,591.30

KR2F19020002 KR2F19020002: S&P 500 INDEX S 29476L107 20200429S002990 GT.. -4,412.000 EQUITY RESIDENTIAL KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 65.820000 -259,246.77 290,358.33 31,111.56

KR2F19020002 KR2F19020002: S&P 500 INDEX S 29476L107 20200608S002090 GT.. -719.000 EQUITY RESIDENTIAL KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 66.400000 -42,248.06 47,735.15 5,487.09

KR2F19020002 KR2F19020002: S&P 500 INDEX S 29476L107 20200625S000720 GT.. -268.000 EQUITY RESIDENTIAL KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 57.480000 -15,759.15 15,402.28 -356.87

KR2F19020002 KR2F19020002: S&P 500 INDEX S 297178105 20200429S003410 GT.. -835.000 ESSEX PROPERTY TRUST INC
KENTUCKY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 249.220000 -188,824.77 208,087.84 19,263.07

KR2F19020002 KR2F19020002: S&P 500 INDEX S 297178105 20200608S004540 GT.. -136.000 ESSEX PROPERTY TRUST INC
KENTUCKY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 262.520000 -30,754.69 35,700.91 4,946.22

KR2F19020002 KR2F19020002: S&P 500 INDEX S 30034W106 20200429S001870 GT.. -2,881.000 EVERGY INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 59.590000 -161,575.58 171,653.38 10,077.80

KR2F19020002 KR2F19020002: S&P 500 INDEX S 30034W106 20200608S000810 GT.. -469.000 EVERGY INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 63.060000 -26,303.00 29,570.96 3,267.96

KR2F19020002 KR2F19020002: S&P 500 INDEX S 30040W108 20200429S002060 GT.. -4,092.000 EVERSOURCE ENERGY KENTUCKY RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 83.370000 -230,836.76 341,111.81 110,275.05

KR2F19020002 KR2F19020002: S&P 500 INDEX S 30040W108 20200608S001830 GT.. -666.000 EVERSOURCE ENERGY KENTUCKY RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 86.520000 -37,570.21 57,616.04 20,045.83

KR2F19020002 KR2F19020002: S&P 500 INDEX S 30161N101 20200429S003900 GT.. -12,288.000 EXELON CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 38.320000 -471,277.69 470,773.59 -504.10

KR2F19020002 KR2F19020002: S&P 500 INDEX S 30161N101 20200608S004740 GT.. -2,001.000 EXELON CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 40.360000 -76,743.71 80,743.56 3,999.85

KR2F19020002 KR2F19020002: S&P 500 INDEX S 30212P303 20200430S000380 GT.. -1,766.000 EXPEDIA GROUP INC KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 74.830000 -156,784.90 132,133.60 -24,651.30

KR2F19020002 KR2F19020002: S&P 500 INDEX S 30212P303 20200608S000190 GT.. -288.000 EXPEDIA GROUP INC KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 93.060000 -25,568.55 26,798.52 1,229.97

KR2F19020002 KR2F19020002: S&P 500 INDEX S 30212P303 20200622S003670 GT.. -26.000 EXPEDIA GROUP INC KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 82.060000 -2,308.27 2,133.31 -174.96

KR2F19020002 KR2F19020002: S&P 500 INDEX S 302130109 20200429S003470 GT.. -2,153.000 EXPEDITORS INTERNATIONAL OF WA KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 72.490000 -104,778.61 156,051.37 51,272.76

KR2F19020002 KR2F19020002: S&P 500 INDEX S 302130109 20200608S004780 GT.. -350.000 EXPEDITORS INTERNATIONAL OF WA KE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 77.920000 -17,033.22 27,268.76 10,235.54

KR2F19020002 KR2F19020002: S&P 500 INDEX S 30225T102 20200429S001570 GT.. -1,637.000 EXTRA SPACE STORAGE INC KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 89.540000 -152,079.27 146,561.46 -5,517.81

KR2F19020002 KR2F19020002: S&P 500 INDEX S 30225T102 20200608S001690 GT.. -267.000 EXTRA SPACE STORAGE INC KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 103.340000 -24,804.62 27,589.17 2,784.55

KR2F19020002 KR2F19020002: S&P 500 INDEX S 30225T102 20200625S003740 GT.. -80.000 EXTRA SPACE STORAGE INC KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 90.480000 -7,432.37 7,237.64 -194.73

KR2F19020002 KR2F19020002: S&P 500 INDEX S 30231G102 20200429S001750 GT.. -53,483.000 EXXON MOBIL CORP KENTUCKY RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 47.460000 -2,804,084.10 2,537,845.96 -266,238.14

KR2F19020002 KR2F19020002: S&P 500 INDEX S 30231G102 20200608S004110 GT.. -8,707.000 EXXON MOBIL CORP KENTUCKY RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 53.080000 -456,503.19 462,092.04 5,588.85

KR2F19020002 KR2F19020002: S&P 500 INDEX S 302445101 20200429S001710 GT.. -1,696.000 FLIR SYSTEMS INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 45.540000 -61,679.61 77,221.41 15,541.80

KR2F19020002 KR2F19020002: S&P 500 INDEX S 302445101 20200608S000920 GT.. -276.000 FLIR SYSTEMS INC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 46.430000 -10,037.48 12,812.32 2,774.84

KR2F19020002 KR2F19020002: S&P 500 INDEX S 302445101 20200625S002270 GT.. -219.000 FLIR SYSTEMS INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 38.940000 -7,997.41 8,526.03 528.62

KR2F19020002 KR2F19020002: S&P 500 INDEX S 302491303 20200429S002340 GT.. -1,638.000 FMC CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 95.020000 -88,612.34 155,627.03 67,014.69

KR2F19020002 KR2F19020002: S&P 500 INDEX S 302491303 20200608S001050 GT.. -267.000 FMC CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 103.210000 -14,444.14 27,554.46 13,110.32

KR2F19020002 KR2F19020002: S&P 500 INDEX S 30303M102 20200429S001900 GT.. -30,419.000 FACEBOOK INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 194.190000 -3,506,920.57 5,906,706.92 2,399,786.35

KR2F19020002 KR2F19020002: S&P 500 INDEX S 30303M102 20200608S005010 GT.. -4,952.000 FACEBOOK INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 230.770000 -570,902.09 1,142,710.64 571,808.55

KR2F19020002 KR2F19020002: S&P 500 INDEX S 311900104 20200430S000210 GT.. -7,249.000 FASTENAL CO KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 36.740000 -160,136.74 266,268.00 106,131.26

KR2F19020002 KR2F19020002: S&P 500 INDEX S 311900104 20200608S003340 GT.. -1,181.000 FASTENAL CO KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 42.660000 -26,089.32 50,371.48 24,282.16

KR2F19020002 KR2F19020002: S&P 500 INDEX S 311900104 20200622S003050 GT.. -89.000 FASTENAL CO KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 41.585056 -1,966.09 3,700.31 1,734.22

KR2F19020002 KR2F19020002: S&P 500 INDEX S 313747206 20200429S000750 GT.. -888.000 FEDERAL REALTY INVESTMENT TRUS
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 84.000000 -120,119.32 74,583.69 -45,535.63

KR2F19020002 KR2F19020002: S&P 500 INDEX S 313747206 20200608S000460 GT.. -145.000 FEDERAL REALTY INVESTMENT TRUS
KE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 99.960000 -19,614.08 14,492.78 -5,121.30
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 313747206 20200625S003840 GT.. -50.000 FEDERAL REALTY INVESTMENT TRUS
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 82.470000 -6,634.84 4,123.02 -2,511.82

KR2F19020002 KR2F19020002: S&P 500 INDEX S 31428X106 20200429S001280 GT.. -3,035.000 FEDEX CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 129.480000 -334,530.34 392,940.35 58,410.01

KR2F19020002 KR2F19020002: S&P 500 INDEX S 31428X106 20200608S002180 GT.. -494.000 FEDEX CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 142.210000 -54,450.74 70,246.47 15,795.73

KR2F19020002 KR2F19020002: S&P 500 INDEX S 31428X106 20200622S001730 GT.. -52.000 FEDEX CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 137.630000 -5,731.66 7,156.21 1,424.55

KR2F19020002 KR2F19020002: S&P 500 INDEX S 315616102 20200429S002310 GT.. -768.000 F5 NETWORKS INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 142.690000 -87,259.09 109,577.73 22,318.64

KR2F19020002 KR2F19020002: S&P 500 INDEX S 315616102 20200608S003330 GT.. -126.000 F5 NETWORKS INC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 145.140000 -14,315.94 18,286.28 3,970.34

KR2F19020002 KR2F19020002: S&P 500 INDEX S 315616102 20200625S002420 GT.. -5.000 F5 NETWORKS INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 135.010000 -572.74 674.99 102.25

KR2F19020002 KR2F19020002: S&P 500 INDEX S 31620M106 20200429S000710 GT.. -7,769.000 FIDELITY NATIONAL INFORMATION KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 134.290000 -808,975.62 1,043,217.68 234,242.06

KR2F19020002 KR2F19020002: S&P 500 INDEX S 31620M106 20200608S004380 GT.. -1,265.000 FIDELITY NATIONAL INFORMATION KENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 143.070000 -131,722.76 180,970.06 49,247.30

KR2F19020002 KR2F19020002: S&P 500 INDEX S 316773100 20200429S000760 GT.. -8,970.000 FIFTH THIRD BANCORP KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 19.690000 -176,248.55 176,548.11 299.56

KR2F19020002 KR2F19020002: S&P 500 INDEX S 316773100 20200608S002900 GT.. -1,461.000 FIFTH THIRD BANCORP KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 23.490000 -28,706.70 34,307.17 5,600.47

KR2F19020002 KR2F19020002: S&P 500 INDEX S 33616C100 20200430S000220 GT.. -2,130.000 FIRST REPUBLIC BANK/CA KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 106.830000 -213,860.85 227,526.89 13,666.04

KR2F19020002 KR2F19020002: S&P 500 INDEX S 33616C100 20200608S003800 GT.. -347.000 FIRST REPUBLIC BANK/CA KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 120.110000 -34,840.24 41,674.64 6,834.40

KR2F19020002 KR2F19020002: S&P 500 INDEX S 337738108 20200429S001000 GT.. -7,219.000 FISERV INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 104.730000 -496,788.15 755,975.02 259,186.87

KR2F19020002 KR2F19020002: S&P 500 INDEX S 337738108 20200608S002530 GT.. -1,175.000 FISERV INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 109.550000 -80,859.69 128,709.59 47,849.90

KR2F19020002 KR2F19020002: S&P 500 INDEX S 337738108 20200622S000360 GT.. -793.000 FISERV INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 100.050000 -54,571.69 79,331.94 24,760.25

KR2F19020002 KR2F19020002: S&P 500 INDEX S 337932107 20200429S001800 GT.. -6,830.000 FIRSTENERGY CORP KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 42.350000 -272,797.13 289,192.87 16,395.74

KR2F19020002 KR2F19020002: S&P 500 INDEX S 337932107 20200608S001590 GT.. -1,112.000 FIRSTENERGY CORP KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 43.270000 -44,414.41 48,106.83 3,692.42

KR2F19020002 KR2F19020002: S&P 500 INDEX S 339041105 20200429S002900 GT.. -1,097.000 FLEETCOR TECHNOLOGIES INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 247.950000 -252,469.16 271,986.90 19,517.74

KR2F19020002 KR2F19020002: S&P 500 INDEX S 339041105 20200608S001740 GT.. -179.000 FLEETCOR TECHNOLOGIES INC
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 282.430000 -41,195.97 50,552.51 9,356.54

KR2F19020002 KR2F19020002: S&P 500 INDEX S 339041105 20200622S004280 GT.. -72.000 FLEETCOR TECHNOLOGIES INC
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 264.320000 -16,570.45 19,030.07 2,459.62

KR2F19020002 KR2F19020002: S&P 500 INDEX S 34354P105 20200430S000830 GT.. -1,654.000 FLOWSERVE CORP KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 29.640000 -76,496.81 49,011.06 -27,485.75

KR2F19020002 KR2F19020002: S&P 500 INDEX S 34354P105 20200608S005090 GT.. -269.000 FLOWSERVE CORP KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 31.590000 -12,441.14 8,495.50 -3,945.64

KR2F19020002 KR2F19020002: S&P 500 INDEX S 34354P105 20200625S000280 GT.. -59.000 FLOWSERVE CORP KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 25.800000 -2,685.48 1,521.72 -1,163.76

KR2F19020002 KR2F19020002: S&P 500 INDEX S 345370860 20200429S003350 GT.. -49,222.000 FORD MOTOR CO KENTUCKY RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 5.260000 -407,677.83 258,532.82 -149,145.01

KR2F19020002 KR2F19020002: S&P 500 INDEX S 345370860 20200608S001470 GT.. -8,014.000 FORD MOTOR CO KENTUCKY RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 7.340000 -66,375.40 58,761.35 -7,614.05

KR2F19020002 KR2F19020002: S&P 500 INDEX S 345370860 20200625S001250 GT.. -3,910.000 FORD MOTOR CO KENTUCKY RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 5.950000 -31,926.97 23,234.65 -8,692.32

KR2F19020002 KR2F19020002: S&P 500 INDEX S 34959E109 20200429S001760 GT.. -1,794.000 FORTINET INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 108.520000 -144,934.45 194,667.11 49,732.66

KR2F19020002 KR2F19020002: S&P 500 INDEX S 34959E109 20200608S002040 GT.. -292.000 FORTINET INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 140.480000 -23,590.22 41,017.06 17,426.84

KR2F19020002 KR2F19020002: S&P 500 INDEX S 34959E109 20200622S002710 GT.. -189.000 FORTINET INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 136.710000 -15,269.01 25,836.19 10,567.18

KR2F19020002 KR2F19020002: S&P 500 INDEX S 34959J108 20200429S003090 GT.. -3,735.000 FORTIVE CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 65.550000 -155,512.21 244,795.82 89,283.61

KR2F19020002 KR2F19020002: S&P 500 INDEX S 34959J108 20200608S002120 GT.. -609.000 FORTIVE CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 70.610000 -25,356.61 42,995.96 17,639.35

KR2F19020002 KR2F19020002: S&P 500 INDEX S 34959J108 20200622S003310 GT.. -387.000 FORTIVE CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 67.850000 -16,113.31 26,254.46 10,141.15

KR2F19020002 KR2F19020002: S&P 500 INDEX S 34964C106 20200429S002390 GT.. -1,759.000 FORTUNE BRANDS HOME & SECURITY
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 51.530000 -106,206.20 90,626.07 -15,580.13

KR2F19020002 KR2F19020002: S&P 500 INDEX S 34964C106 20200608S005080 GT.. -286.000 FORTUNE BRANDS HOME & SECURITY
KE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 65.280000 -17,268.32 18,667.51 1,399.19

KR2F19020002 KR2F19020002: S&P 500 INDEX S 35137L105 20200430S000420 GT.. -4,482.000 FOX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 28.370000 -148,458.03 127,117.90 -21,340.13

KR2F19020002 KR2F19020002: S&P 500 INDEX S 35137L105 20200608S004480 GT.. -729.000 FOX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 30.850000 -24,146.79 22,483.68 -1,663.11
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 35137L105 20200625S004920 GT.. -25.000 FOX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 27.380000 -827.46 684.29 -143.17

KR2F19020002 KR2F19020002: S&P 500 INDEX S 35137L204 20200429S000480 GT.. -2,052.000 FOX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 27.950000 -66,767.21 57,336.74 -9,430.47

KR2F19020002 KR2F19020002: S&P 500 INDEX S 35137L204 20200608S004710 GT.. -335.000 FOX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 30.250000 -10,900.10 10,131.01 -769.09

KR2F19020002 KR2F19020002: S&P 500 INDEX S 354613101 20200430S000690 GT.. -3,526.000 FRANKLIN RESOURCES INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 18.490000 -101,963.78 65,167.84 -36,795.94

KR2F19020002 KR2F19020002: S&P 500 INDEX S 354613101 20200608S000510 GT.. -574.000 FRANKLIN RESOURCES INC KENTUCKY
R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 22.700000 -16,598.75 13,025.20 -3,573.55

KR2F19020002 KR2F19020002: S&P 500 INDEX S 35671D857 20200429S001080 GT.. -18,340.000 FREEPORT-MCMORAN INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 9.260000 -289,490.21 169,687.09 -119,803.12

KR2F19020002 KR2F19020002: S&P 500 INDEX S 35671D857 20200608S000680 GT.. -2,986.000 FREEPORT-MCMORAN INC KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 10.860000 -47,132.92 32,404.84 -14,728.08

KR2F19020002 KR2F19020002: S&P 500 INDEX S 363576109 20200429S000600 GT.. -2,358.000 ARTHUR J GALLAGHER & CO KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 79.670000 -150,920.02 187,840.01 36,919.99

KR2F19020002 KR2F19020002: S&P 500 INDEX S 363576109 20200608S001490 GT.. -384.000 ARTHUR J GALLAGHER & CO KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 100.450000 -24,577.31 38,569.06 13,991.75

KR2F19020002 KR2F19020002: S&P 500 INDEX S 364760108 20200430S001000 GT.. -2,690.000 GAP INC/THE KENTUCKY RETIREMENT S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 9.050000 -52,575.38 24,323.78 -28,251.60

KR2F19020002 KR2F19020002: S&P 500 INDEX S 364760108 20200608S000630 GT.. -438.000 GAP INC/THE KENTUCKY RETIREMENT S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 12.310000 -8,560.60 5,388.37 -3,172.23

KR2F19020002 KR2F19020002: S&P 500 INDEX S 364760108 20200622S005110 GT.. -108.000 GAP INC/THE KENTUCKY RETIREMENT S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 10.660000 -2,110.83 1,150.44 -960.39

KR2F19020002 KR2F19020002: S&P 500 INDEX S 366651107 20200429S003200 GT.. -1,130.000 GARTNER INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 121.260000 -140,600.27 137,012.29 -3,587.98

KR2F19020002 KR2F19020002: S&P 500 INDEX S 366651107 20200608S001330 GT.. -185.000 GARTNER INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 135.000000 -23,018.63 24,973.05 1,954.42

KR2F19020002 KR2F19020002: S&P 500 INDEX S 369550108 20200429S003070 GT.. -2,962.000 GENERAL DYNAMICS CORP KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 136.650000 -309,229.16 404,726.13 95,496.97

KR2F19020002 KR2F19020002: S&P 500 INDEX S 369550108 20200608S002010 GT.. -482.000 GENERAL DYNAMICS CORP KENTUCKY
R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 162.220000 -50,320.21 78,184.69 27,864.48

KR2F19020002 KR2F19020002: S&P 500 INDEX S 369550108 20200622S000660 GT.. -217.000 GENERAL DYNAMICS CORP KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 157.620000 -22,654.53 34,201.15 11,546.62

KR2F19020002 KR2F19020002: S&P 500 INDEX S 369604103 20200429S002690 GT.. -110,397.000 GENERAL ELECTRIC CO KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 6.580000 -1,656,515.96 725,568.22 -930,947.74

KR2F19020002 KR2F19020002: S&P 500 INDEX S 369604103 20200608S004630 GT.. -17,973.000 GENERAL ELECTRIC CO KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 7.880000 -269,686.33 141,489.31 -128,197.02

KR2F19020002 KR2F19020002: S&P 500 INDEX S 370334104 20200429S003890 GT.. -7,639.000 GENERAL MILLS INC KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 60.300000 -339,854.15 460,564.23 120,710.08

KR2F19020002 KR2F19020002: S&P 500 INDEX S 370334104 20200608S005060 GT.. -1,244.000 GENERAL MILLS INC KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 61.000000 -55,344.75 75,872.99 20,528.24

KR2F19020002 KR2F19020002: S&P 500 INDEX S 37045V100 20200429S003730 GT.. -15,893.000 GENERAL MOTORS CO KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 23.780000 -522,150.38 377,807.98 -144,342.40

KR2F19020002 KR2F19020002: S&P 500 INDEX S 37045V100 20200608S000660 GT.. -2,588.000 GENERAL MOTORS CO KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 30.610000 -85,026.44 79,197.51 -5,828.93

KR2F19020002 KR2F19020002: S&P 500 INDEX S 37045V100 20200625S000700 GT.. -1,139.000 GENERAL MOTORS CO KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 25.280000 -37,034.85 28,784.74 -8,250.11

KR2F19020002 KR2F19020002: S&P 500 INDEX S 372460105 20200429S003600 GT.. -1,837.000 GENUINE PARTS CO KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 82.110000 -114,755.61 150,818.95 36,063.34

KR2F19020002 KR2F19020002: S&P 500 INDEX S 372460105 20200608S003270 GT.. -299.000 GENUINE PARTS CO KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 92.280000 -18,678.24 27,588.87 8,910.63

KR2F19020002 KR2F19020002: S&P 500 INDEX S 372460105 20200622S002990 GT.. -62.000 GENUINE PARTS CO KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 87.580000 -3,873.08 5,429.36 1,556.28

KR2F19020002 KR2F19020002: S&P 500 INDEX S 375558103 20200429S001330 GT.. -15,992.000 GILEAD SCIENCES INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 83.140000 -831,915.83 1,329,425.55 497,509.72

KR2F19020002 KR2F19020002: S&P 500 INDEX S 375558103 20200608S001800 GT.. -2,604.000 GILEAD SCIENCES INC KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 76.750000 -135,462.03 199,833.05 64,371.02

KR2F19020002 KR2F19020002: S&P 500 INDEX S 37940X102 20200429S003550 GT.. -3,799.000 GLOBAL PAYMENTS INC KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 169.820000 -386,559.25 645,103.43 258,544.18

KR2F19020002 KR2F19020002: S&P 500 INDEX S 37940X102 20200608S001160 GT.. -618.000 GLOBAL PAYMENTS INC KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 189.400000 -62,883.29 117,041.97 54,158.68

KR2F19020002 KR2F19020002: S&P 500 INDEX S 37959E102 20200429S002680 GT.. -1,259.000 GLOBE LIFE INC KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 85.390000 -63,135.97 107,494.19 44,358.22

KR2F19020002 KR2F19020002: S&P 500 INDEX S 37959E102 20200608S001030 GT.. -205.000 GLOBE LIFE INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 85.920000 -10,280.28 17,611.67 7,331.39

KR2F19020002 KR2F19020002: S&P 500 INDEX S 38141G104 20200429S003430 GT.. -4,028.000 GOLDMAN SACHS GROUP INC/THE
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 190.030000 -563,645.12 765,393.71 201,748.59

KR2F19020002 KR2F19020002: S&P 500 INDEX S 38141G104 20200608S004970 GT.. -656.000 GOLDMAN SACHS GROUP INC/THE
KENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 217.920000 -91,795.23 142,947.44 51,152.21

KR2F19020002 KR2F19020002: S&P 500 INDEX S 38141G104 20200625S000350 GT.. -58.000 GOLDMAN SACHS GROUP INC/THE
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 198.020000 -8,159.10 11,484.46 3,325.36
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 384802104 20200429S000530 GT.. -552.000 WW GRAINGER INC KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 280.640000 -110,845.54 154,905.71 44,060.17

KR2F19020002 KR2F19020002: S&P 500 INDEX S 384802104 20200608S003810 GT.. -89.000 WW GRAINGER INC KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 322.830000 -17,871.84 28,730.56 10,858.72

KR2F19020002 KR2F19020002: S&P 500 INDEX S 40412C101 20200429S000740 GT.. -3,344.000 HCA HEALTHCARE INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 113.330000 -297,016.86 378,942.06 81,925.20

KR2F19020002 KR2F19020002: S&P 500 INDEX S 40412C101 20200608S003490 GT.. -544.000 HCA HEALTHCARE INC KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 115.560000 -48,318.53 62,859.17 14,540.64

KR2F19020002 KR2F19020002: S&P 500 INDEX S 40412C101 20200625S004400 GT.. -372.000 HCA HEALTHCARE INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 93.730000 -33,225.34 34,863.99 1,638.65

KR2F19020002 KR2F19020002: S&P 500 INDEX S 40434L105 20200429S003160 GT.. -18,732.000 HP INC KENTUCKY RETIREMENT
SYSTEMS UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 16.280000 -222,637.51 304,809.73 82,172.22

KR2F19020002 KR2F19020002: S&P 500 INDEX S 40434L105 20200608S002020 GT.. -3,050.000 HP INC KENTUCKY RETIREMENT
SYSTEMS UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 17.410000 -36,250.50 53,076.44 16,825.94

KR2F19020002 KR2F19020002: S&P 500 INDEX S 40434L105 20200622S000480 GT.. -740.000 HP INC KENTUCKY RETIREMENT
SYSTEMS UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 16.780000 -8,795.20 12,411.37 3,616.17

KR2F19020002 KR2F19020002: S&P 500 INDEX S 406216101 20200430S000440 GT.. -11,096.000 HALLIBURTON CO KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 11.020000 -249,867.05 122,191.99 -127,675.06

KR2F19020002 KR2F19020002: S&P 500 INDEX S 406216101 20200608S000210 GT.. -1,806.000 HALLIBURTON CO KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 14.520000 -40,668.70 26,208.99 -14,459.71

KR2F19020002 KR2F19020002: S&P 500 INDEX S 410345102 20200429S000150 GT.. -4,572.000 HANESBRANDS INC KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 10.390000 -114,802.22 47,467.74 -67,334.48

KR2F19020002 KR2F19020002: S&P 500 INDEX S 410345102 20200608S000600 GT.. -744.000 HANESBRANDS INC KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 12.920000 -18,681.73 9,606.68 -9,075.05

KR2F19020002 KR2F19020002: S&P 500 INDEX S 410345102 20200622S000890 GT.. -422.000 HANESBRANDS INC KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 11.350000 -10,596.36 4,786.42 -5,809.94

KR2F19020002 KR2F19020002: S&P 500 INDEX S 412822108 20200430S000840 GT.. -1,950.000 HARLEY-DAVIDSON INC KENTUCKY RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 24.360000 -53,448.47 47,486.32 -5,962.15

KR2F19020002 KR2F19020002: S&P 500 INDEX S 412822108 20200608S004620 GT.. -317.000 HARLEY-DAVIDSON INC KENTUCKY RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 25.420000 -8,688.80 8,055.58 -633.22

KR2F19020002 KR2F19020002: S&P 500 INDEX S 412822108 20200625S005150 GT.. -32,468.000 HARLEY-DAVIDSON INC KENTUCKY RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 23.390000 -827,452.16 759,166.22 -68,285.94

KR2F19020002 KR2F19020002: S&P 500 INDEX S 416515104 20200429S002600 GT.. -4,556.000 HARTFORD FINANCIAL SERVICES GR KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 41.150000 -216,307.45 187,441.08 -28,866.37

KR2F19020002 KR2F19020002: S&P 500 INDEX S 416515104 20200608S000890 GT.. -741.000 HARTFORD FINANCIAL SERVICES GR KE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 46.670000 -35,180.82 34,576.14 -604.68

KR2F19020002 KR2F19020002: S&P 500 INDEX S 416515104 20200622S000750 GT.. -19,318.000 HARTFORD FINANCIAL SERVICES GR KE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 39.980000 -917,170.19 772,171.68 -144,998.51

KR2F19020002 KR2F19020002: S&P 500 INDEX S 418056107 20200429S001350 GT.. -1,609.000 HASBRO INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 72.910000 -110,363.10 117,297.52 6,934.42

KR2F19020002 KR2F19020002: S&P 500 INDEX S 418056107 20200608S002250 GT.. -262.000 HASBRO INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 80.860000 -17,970.87 21,182.88 3,212.01

KR2F19020002 KR2F19020002: S&P 500 INDEX S 42250P103 20200429S001690 GT.. -6,256.000 HEALTHPEAK PROPERTIES INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 27.310000 -197,937.76 170,800.66 -27,137.10

KR2F19020002 KR2F19020002: S&P 500 INDEX S 42250P103 20200608S001220 GT.. -1,019.000 HEALTHPEAK PROPERTIES INC
KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 29.350000 -32,240.82 29,899.34 -2,341.48

KR2F19020002 KR2F19020002: S&P 500 INDEX S 423452101 20200430S000910 GT.. -1,370.000 HELMERICH & PAYNE INC KENTUCKY RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 21.220000 -52,675.99 29,060.47 -23,615.52

KR2F19020002 KR2F19020002: S&P 500 INDEX S 423452101 20200608S003000 GT.. -6,036.000 HELMERICH & PAYNE INC KENTUCKY RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 26.840000 -232,081.95 161,957.38 -70,124.57

KR2F19020002 KR2F19020002: S&P 500 INDEX S 426281101 20200430S000330 GT.. -972.000 JACK HENRY & ASSOCIATES INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 161.280000 -137,870.53 156,753.40 18,882.87

KR2F19020002 KR2F19020002: S&P 500 INDEX S 426281101 20200608S000170 GT.. -158.000 JACK HENRY & ASSOCIATES INC
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 179.870000 -22,411.05 28,417.64 6,006.59

KR2F19020002 KR2F19020002: S&P 500 INDEX S 426281101 20200622S005070 GT.. -34.000 JACK HENRY & ASSOCIATES INC
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 181.290000 -4,822.63 6,163.46 1,340.83

KR2F19020002 KR2F19020002: S&P 500 INDEX S 427866108 20200429S001420 GT.. -1,875.000 HERSHEY CO/THE KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 134.410000 -184,247.63 251,999.12 67,751.49

KR2F19020002 KR2F19020002: S&P 500 INDEX S 427866108 20200608S002550 GT.. -305.000 HERSHEY CO/THE KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 135.440000 -29,970.95 41,305.99 11,335.04

KR2F19020002 KR2F19020002: S&P 500 INDEX S 42809H107 20200429S001250 GT.. -3,274.000 HESS CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 49.010000 -187,859.25 160,430.63 -27,428.62

KR2F19020002 KR2F19020002: S&P 500 INDEX S 42809H107 20200608S001860 GT.. -533.000 HESS CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 57.030000 -30,583.07 30,392.31 -190.76

KR2F19020002 KR2F19020002: S&P 500 INDEX S 42809H107 20200622S002880 GT.. -45.000 HESS CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 51.240000 -2,582.06 2,305.40 -276.66

KR2F19020002 KR2F19020002: S&P 500 INDEX S 42824C109 20200429S001960 GT.. -16,357.000 HEWLETT PACKARD ENTERPRISE CO
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 10.310000 -123,485.91 168,514.26 45,028.35

KR2F19020002 KR2F19020002: S&P 500 INDEX S 42824C109 20200608S002150 GT.. -2,663.000 HEWLETT PACKARD ENTERPRISE CO
KE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 11.110000 -20,104.11 29,565.30 9,461.19

KR2F19020002 KR2F19020002: S&P 500 INDEX S 43300A203 20200429S003650 GT.. -3,567.000 HILTON WORLDWIDE HOLDINGS INC
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 79.280000 -273,942.29 282,758.76 8,816.47

KR2F19020002 KR2F19020002: S&P 500 INDEX S 43300A203 20200608S002770 GT.. -581.000 HILTON WORLDWIDE HOLDINGS INC
KEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 87.200000 -44,620.26 50,657.72 6,037.46

KR2F19020002 KR2F19020002: S&P 500 INDEX S 436106108 20200430S000710 GT.. -1,876.000 HOLLYFRONTIER CORP KENTUCKY RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 33.630000 -110,395.76 63,074.41 -47,321.35
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 436106108 20200608S000570 GT.. -306.000 HOLLYFRONTIER CORP KENTUCKY RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 36.770000 -18,006.98 11,249.07 -6,757.91

KR2F19020002 KR2F19020002: S&P 500 INDEX S 436106108 20200622S005120 GT.. -11.000 HOLLYFRONTIER CORP KENTUCKY RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 32.240000 -647.31 354.55 -292.76

KR2F19020002 KR2F19020002: S&P 500 INDEX S 436440101 20200429S000890 GT.. -3,389.000 HOLOGIC INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 48.950000 -135,929.84 165,862.46 29,932.62

KR2F19020002 KR2F19020002: S&P 500 INDEX S 436440101 20200608S003790 GT.. -552.000 HOLOGIC INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 52.410000 -22,140.24 28,925.54 6,785.30

KR2F19020002 KR2F19020002: S&P 500 INDEX S 436440101 20200622S000580 GT.. -302.000 HOLOGIC INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 55.160000 -12,112.96 16,655.68 4,542.72

KR2F19020002 KR2F19020002: S&P 500 INDEX S 437076102 20200429S000660 GT.. -13,789.000 HOME DEPOT INC/THE KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 221.810000 -1,545,996.69 3,058,367.07 1,512,370.38

KR2F19020002 KR2F19020002: S&P 500 INDEX S 437076102 20200608S003550 GT.. -2,244.000 HOME DEPOT INC/THE KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 254.900000 -251,593.05 571,966.12 320,373.07

KR2F19020002 KR2F19020002: S&P 500 INDEX S 437076102 20200622S004330 GT.. -978.000 HOME DEPOT INC/THE KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 246.650000 -109,651.52 241,211.02 131,559.50

KR2F19020002 KR2F19020002: S&P 500 INDEX S 438516106 20200429S000920 GT.. -9,033.000 HONEYWELL INTERNATIONAL INC
KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 146.160000 -841,689.71 1,320,166.35 478,476.64

KR2F19020002 KR2F19020002: S&P 500 INDEX S 438516106 20200608S002500 GT.. -1,470.000 HONEYWELL INTERNATIONAL INC
KENTU.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 161.370000 -136,973.75 237,197.62 100,223.87

KR2F19020002 KR2F19020002: S&P 500 INDEX S 440452100 20200430S000290 GT.. -3,515.000 HORMEL FOODS CORP KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 47.600000 -114,887.43 167,283.94 52,396.51

KR2F19020002 KR2F19020002: S&P 500 INDEX S 440452100 20200608S003080 GT.. -573.000 HORMEL FOODS CORP KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 48.000000 -18,728.45 27,499.09 8,770.64

KR2F19020002 KR2F19020002: S&P 500 INDEX S 44107P104 20200430S000490 GT.. -9,065.000 HOST HOTELS & RESORTS INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 12.570000 -149,732.57 113,876.54 -35,856.03

KR2F19020002 KR2F19020002: S&P 500 INDEX S 44107P104 20200608S000330 GT.. -1,476.000 HOST HOTELS & RESORTS INC
KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 14.010000 -24,380.06 20,667.23 -3,712.83

KR2F19020002 KR2F19020002: S&P 500 INDEX S 44107P104 20200625S004750 GT.. -458.000 HOST HOTELS & RESORTS INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 10.980000 -7,494.46 5,025.28 -2,469.18

KR2F19020002 KR2F19020002: S&P 500 INDEX S 443201108 20200429S002870 GT.. -4,896.000 HOWMET AEROSPACE INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 13.890000 -115,577.61 67,967.21 -47,610.40

KR2F19020002 KR2F19020002: S&P 500 INDEX S 443201108 20200608S001670 GT.. -797.000 HOWMET AEROSPACE INC KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 17.160000 -18,814.41 13,670.23 -5,144.18

KR2F19020002 KR2F19020002: S&P 500 INDEX S 444859102 20200429S003390 GT.. -1,674.000 HUMANA INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 377.380000 -273,300.13 631,707.59 358,407.46

KR2F19020002 KR2F19020002: S&P 500 INDEX S 444859102 20200608S003260 GT.. -272.000 HUMANA INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 389.860000 -44,407.19 106,037.53 61,630.34

KR2F19020002 KR2F19020002: S&P 500 INDEX S 445658107 20200429S002480 GT.. -1,078.000 JB HUNT TRANSPORT SERVICES INC
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 105.690000 -92,704.57 113,923.21 21,218.64

KR2F19020002 KR2F19020002: S&P 500 INDEX S 445658107 20200608S003860 GT.. -175.000 JB HUNT TRANSPORT SERVICES INC
KEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 120.740000 -15,049.44 21,127.72 6,078.28

KR2F19020002 KR2F19020002: S&P 500 INDEX S 445658107 20200622S001300 GT.. -55.000 JB HUNT TRANSPORT SERVICES INC
KEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 117.600000 -4,729.83 6,467.44 1,737.61

KR2F19020002 KR2F19020002: S&P 500 INDEX S 446150104 20200430S000430 GT.. -13,055.000 HUNTINGTON BANCSHARES INC/OH
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 9.640000 -196,593.54 125,749.50 -70,844.04

KR2F19020002 KR2F19020002: S&P 500 INDEX S 446150104 20200608S003930 GT.. -2,125.000 HUNTINGTON BANCSHARES INC/OH
KEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 10.990000 -32,000.10 23,337.29 -8,662.81

KR2F19020002 KR2F19020002: S&P 500 INDEX S 446413106 20200429S003830 GT.. -517.000 HUNTINGTON INGALLS INDUSTRIES
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 195.550000 -125,311.80 101,093.23 -24,218.57

KR2F19020002 KR2F19020002: S&P 500 INDEX S 446413106 20200608S004580 GT.. -84.000 HUNTINGTON INGALLS INDUSTRIES
KENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 202.570000 -20,360.14 17,014.87 -3,345.27

KR2F19020002 KR2F19020002: S&P 500 INDEX S 44980X109 20200430S000750 GT.. -449.000 IPG PHOTONICS CORP KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 133.000000 -91,110.12 59,712.31 -31,397.81

KR2F19020002 KR2F19020002: S&P 500 INDEX S 44980X109 20200608S002110 GT.. -73.000 IPG PHOTONICS CORP KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 169.470000 -14,813.00 12,370.48 -2,442.52

KR2F19020002 KR2F19020002: S&P 500 INDEX S 45167R104 20200429S003250 GT.. -962.000 IDEX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 157.880000 -151,410.64 151,869.98 459.34

KR2F19020002 KR2F19020002: S&P 500 INDEX S 45167R104 20200608S003430 GT.. -156.000 IDEX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 167.290000 -24,553.08 26,095.49 1,542.41

KR2F19020002 KR2F19020002: S&P 500 INDEX S 45168D104 20200429S002940 GT.. -1,085.000 IDEXX LABORATORIES INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 272.740000 -204,070.57 295,908.22 91,837.65

KR2F19020002 KR2F19020002: S&P 500 INDEX S 45168D104 20200608S003440 GT.. -176.000 IDEXX LABORATORIES INC KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 311.710000 -33,102.69 54,858.42 21,755.73

KR2F19020002 KR2F19020002: S&P 500 INDEX S 452308109 20200430S000960 GT.. -3,697.000 ILLINOIS TOOL WORKS INC KENTUCKY R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 167.510000 -333,014.79 619,243.05 286,228.26

KR2F19020002 KR2F19020002: S&P 500 INDEX S 452308109 20200608S003240 GT.. -602.000 ILLINOIS TOOL WORKS INC KENTUCKY R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 182.870000 -54,226.37 110,080.78 55,854.41

KR2F19020002 KR2F19020002: S&P 500 INDEX S 452308109 20200622S002290 GT.. -325.000 ILLINOIS TOOL WORKS INC KENTUCKY R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 170.880000 -29,275.04 55,532.33 26,257.29

KR2F19020002 KR2F19020002: S&P 500 INDEX S 452327109 20200429S001210 GT.. -1,858.000 ILLUMINA INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 317.450000 -404,311.83 589,795.12 185,483.29

KR2F19020002 KR2F19020002: S&P 500 INDEX S 452327109 20200608S001500 GT.. -302.000 ILLUMINA INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 354.110000 -65,716.99 106,936.58 41,219.59
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 452327109 20200622S002920 GT.. -90.000 ILLUMINA INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 368.770000 -19,584.53 33,187.88 13,603.35

KR2F19020002 KR2F19020002: S&P 500 INDEX S 45337C102 20200429S002640 GT.. -2,260.000 INCYTE CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 95.960000 -267,414.90 216,847.85 -50,567.05

KR2F19020002 KR2F19020002: S&P 500 INDEX S 45337C102 20200608S003200 GT.. -368.000 INCYTE CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 93.510000 -43,543.67 34,408.15 -9,135.52

KR2F19020002 KR2F19020002: S&P 500 INDEX S 45337C102 20200622S001600 GT.. -18.000 INCYTE CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 105.400000 -2,129.85 1,897.01 -232.84

KR2F19020002 KR2F19020002: S&P 500 INDEX S 45687V106 20200430S000370 GT.. -4,374.000 INGERSOLL RAND INC KENTUCKY RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 30.320000 -86,076.88 132,583.93 46,507.05

KR2F19020002 KR2F19020002: S&P 500 INDEX S 45687V106 20200608S000260 GT.. -712.000 INGERSOLL RAND INC KENTUCKY RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 33.240000 -14,011.60 23,661.01 9,649.41

KR2F19020002 KR2F19020002: S&P 500 INDEX S 45687V106 20200622S003610 GT.. -18,548.000 INGERSOLL RAND INC KENTUCKY RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 28.810000 -365,010.07 534,216.96 169,206.89

KR2F19020002 KR2F19020002: S&P 500 INDEX S 458140100 20200429S001580 GT.. -54,986.000 INTEL CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 61.800000 -1,662,493.31 3,397,647.30 1,735,153.99

KR2F19020002 KR2F19020002: S&P 500 INDEX S 458140100 20200608S002620 GT.. -8,952.000 INTEL CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 64.340000 -270,662.35 575,891.81 305,229.46

KR2F19020002 KR2F19020002: S&P 500 INDEX S 45866F104 20200429S004180 GT.. -7,038.000 INTERCONTINENTAL EXCHANGE INC
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 90.700000 -383,920.13 638,279.70 254,359.57

KR2F19020002 KR2F19020002: S&P 500 INDEX S 45866F104 20200608S004100 GT.. -1,146.000 INTERCONTINENTAL EXCHANGE INC
KEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 97.810000 -62,513.85 112,079.18 49,565.33

KR2F19020002 KR2F19020002: S&P 500 INDEX S 459200101 20200429S000310 GT.. -11,195.000 INTERNATIONAL BUSINESS MACHINE KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 128.690000 -1,159,722.85 1,440,568.75 280,845.90

KR2F19020002 KR2F19020002: S&P 500 INDEX S 459200101 20200608S004820 GT.. -1,822.000 INTERNATIONAL BUSINESS MACHINE KE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 132.060000 -188,746.32 240,594.33 51,848.01

KR2F19020002 KR2F19020002: S&P 500 INDEX S 459506101 20200430S000270 GT.. -1,349.000 INTERNATIONAL FLAVORS & FRAGRA
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 133.300000 -127,284.30 179,807.60 52,523.30

KR2F19020002 KR2F19020002: S&P 500 INDEX S 459506101 20200608S002490 GT.. -220.000 INTERNATIONAL FLAVORS & FRAGRA
KE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 137.860000 -20,758.00 30,326.87 9,568.87

KR2F19020002 KR2F19020002: S&P 500 INDEX S 460146103 20200429S001810 GT.. -4,957.000 INTERNATIONAL PAPER CO KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 36.520000 -161,175.52 180,988.45 19,812.93

KR2F19020002 KR2F19020002: S&P 500 INDEX S 460146103 20200608S003500 GT.. -807.000 INTERNATIONAL PAPER CO KENTUCKY
R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 39.030000 -26,239.39 31,490.46 5,251.07

KR2F19020002 KR2F19020002: S&P 500 INDEX S 460690100 20200429S003120 GT.. -4,901.000 INTERPUBLIC GROUP OF COS INC/T KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 18.010000 -91,336.00 88,228.29 -3,107.71

KR2F19020002 KR2F19020002: S&P 500 INDEX S 460690100 20200608S001730 GT.. -798.000 INTERPUBLIC GROUP OF COS INC/T KEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 19.350000 -14,871.68 15,434.96 563.28

KR2F19020002 KR2F19020002: S&P 500 INDEX S 461202103 20200429S002450 GT.. -3,291.000 INTUIT INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 273.430000 -476,982.20 899,813.56 422,831.36

KR2F19020002 KR2F19020002: S&P 500 INDEX S 461202103 20200608S001900 GT.. -535.000 INTUIT INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 288.110000 -77,540.41 154,131.43 76,591.02

KR2F19020002 KR2F19020002: S&P 500 INDEX S 46120E602 20200429S004140 GT.. -1,461.000 INTUITIVE SURGICAL INC KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 519.720000 -432,311.62 759,283.17 326,971.55

KR2F19020002 KR2F19020002: S&P 500 INDEX S 46120E602 20200608S002600 GT.. -238.000 INTUITIVE SURGICAL INC KENTUCKY
RET.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 592.760000 -70,424.48 141,071.97 70,647.49

KR2F19020002 KR2F19020002: S&P 500 INDEX S 46266C105 20200429S004170 GT.. -2,281.000 IQVIA HOLDINGS INC KENTUCKY RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 143.100000 -267,020.62 326,386.77 59,366.15

KR2F19020002 KR2F19020002: S&P 500 INDEX S 46266C105 20200608S005040 GT.. -371.000 IQVIA HOLDINGS INC KENTUCKY RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 149.580000 -43,430.36 55,490.17 12,059.81

KR2F19020002 KR2F19020002: S&P 500 INDEX S 46266C105 20200625S003690 GT.. -17.000 IQVIA HOLDINGS INC KENTUCKY RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 136.470000 -1,997.65 2,319.80 322.15

KR2F19020002 KR2F19020002: S&P 500 INDEX S 46284V101 20200429S003460 GT.. -3,630.000 IRON MOUNTAIN INC KENTUCKY RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 24.950000 -114,452.14 90,539.26 -23,912.88

KR2F19020002 KR2F19020002: S&P 500 INDEX S 46284V101 20200608S000380 GT.. -591.000 IRON MOUNTAIN INC KENTUCKY RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 29.710000 -18,633.94 17,553.79 -1,080.15

KR2F19020002 KR2F19020002: S&P 500 INDEX S 46284V101 20200625S000490 GT.. -474.000 IRON MOUNTAIN INC KENTUCKY RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 25.030000 -14,779.61 11,860.39 -2,919.22

KR2F19020002 KR2F19020002: S&P 500 INDEX S 46625H100 20200429S001010 GT.. -39,646.000 JPMORGAN CHASE & CO KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 97.860000 -2,404,817.63 3,879,374.46 1,474,556.83

KR2F19020002 KR2F19020002: S&P 500 INDEX S 46625H100 20200608S003310 GT.. -6,455.000 JPMORGAN CHASE & CO KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 111.230000 -391,542.60 717,925.37 326,382.77

KR2F19020002 KR2F19020002: S&P 500 INDEX S 46625H100 20200625S001810 GT.. -2,461.000 JPMORGAN CHASE & CO KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 94.660000 -151,395.18 232,934.65 81,539.47

KR2F19020002 KR2F19020002: S&P 500 INDEX S 469814107 20200429S000400 GT.. -1,713.000 JACOBS ENGINEERING GROUP INC
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 82.730000 -107,639.31 141,700.50 34,061.19

KR2F19020002 KR2F19020002: S&P 500 INDEX S 469814107 20200608S001580 GT.. -279.000 JACOBS ENGINEERING GROUP INC
KENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 89.060000 -17,531.45 24,845.10 7,313.65

KR2F19020002 KR2F19020002: S&P 500 INDEX S 469814107 20200622S001240 GT.. -314.000 JACOBS ENGINEERING GROUP INC
KENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 85.580000 -19,730.73 26,869.16 7,138.43

KR2F19020002 KR2F19020002: S&P 500 INDEX S 478160104 20200429S001180 GT.. -33,268.000 JOHNSON & JOHNSON KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 150.240000 -2,964,147.30 4,997,824.35 2,033,677.05

KR2F19020002 KR2F19020002: S&P 500 INDEX S 478160104 20200608S004330 GT.. -5,416.000 JOHNSON & JOHNSON KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 147.300000 -482,560.47 797,718.54 315,158.07

KR2F19020002 KR2F19020002: S&P 500 INDEX S 48203R104 20200429S003810 GT.. -4,231.000 JUNIPER NETWORKS INC KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 23.070000 -89,484.63 97,575.28 8,090.65

KR2F19020002 KR2F19020002: S&P 500 INDEX S 48203R104 20200608S004410 GT.. -689.000 JUNIPER NETWORKS INC KENTUCKY
RET.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 24.850000 -14,572.18 17,116.10 2,543.92
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 482480100 20200429S004220 GT.. -1,995.000 KLA CORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 175.890000 -179,558.39 350,877.83 171,319.44

KR2F19020002 KR2F19020002: S&P 500 INDEX S 482480100 20200608S005020 GT.. -325.000 KLA CORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 192.480000 -29,251.37 62,552.17 33,300.80

KR2F19020002 KR2F19020002: S&P 500 INDEX S 482480100 20200622S003570 GT.. -164.000 KLA CORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 193.100000 -14,760.69 31,666.47 16,905.78

KR2F19020002 KR2F19020002: S&P 500 INDEX S 485170302 20200429S002180 GT.. -1,252.000 KANSAS CITY SOUTHERN KENTUCKY RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 136.000000 -141,609.75 170,258.84 28,649.09

KR2F19020002 KR2F19020002: S&P 500 INDEX S 485170302 20200608S002380 GT.. -204.000 KANSAS CITY SOUTHERN KENTUCKY RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 162.560000 -23,073.79 33,159.97 10,086.18

KR2F19020002 KR2F19020002: S&P 500 INDEX S 485170302 20200625S000680 GT.. -67.000 KANSAS CITY SOUTHERN KENTUCKY RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 142.580000 -7,595.31 9,552.14 1,956.83

KR2F19020002 KR2F19020002: S&P 500 INDEX S 487836108 20200429S000880 GT.. -3,148.000 KELLOGG CO KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 64.900000 -178,137.06 204,277.07 26,140.01

KR2F19020002 KR2F19020002: S&P 500 INDEX S 487836108 20200608S004980 GT.. -512.000 KELLOGG CO KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 65.620000 -28,972.74 33,592.85 4,620.11

KR2F19020002 KR2F19020002: S&P 500 INDEX S 487836108 20200622S001270 GT.. -1.000 KELLOGG CO KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 67.780000 -56.59 67.76 11.17

KR2F19020002 KR2F19020002: S&P 500 INDEX S 493267108 20200429S002650 GT.. -12,450.000 KEYCORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 12.250000 -155,957.20 152,415.74 -3,541.46

KR2F19020002 KR2F19020002: S&P 500 INDEX S 493267108 20200608S001460 GT.. -2,027.000 KEYCORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 14.560000 -25,391.59 29,497.26 4,105.67

KR2F19020002 KR2F19020002: S&P 500 INDEX S 49338L103 20200429S002070 GT.. -2,371.000 KEYSIGHT TECHNOLOGIES INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 98.910000 -163,365.18 234,492.64 71,127.46

KR2F19020002 KR2F19020002: S&P 500 INDEX S 49338L103 20200608S000130 GT.. -386.000 KEYSIGHT TECHNOLOGIES INC
KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 106.410000 -26,595.93 41,070.45 14,474.52

KR2F19020002 KR2F19020002: S&P 500 INDEX S 49338L103 20200622S002350 GT.. -139.000 KEYSIGHT TECHNOLOGIES INC
KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 106.440000 -9,577.29 14,793.79 5,216.50

KR2F19020002 KR2F19020002: S&P 500 INDEX S 494368103 20200429S000470 GT.. -4,333.000 KIMBERLY-CLARK CORP KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 138.960000 -369,626.21 602,067.87 232,441.66

KR2F19020002 KR2F19020002: S&P 500 INDEX S 494368103 20200608S001020 GT.. -706.000 KIMBERLY-CLARK CORP KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 139.280000 -60,225.27 98,324.20 38,098.93

KR2F19020002 KR2F19020002: S&P 500 INDEX S 494368103 20200622S001290 GT.. -14.000 KIMBERLY-CLARK CORP KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 143.960000 -1,194.27 2,015.28 821.01

KR2F19020002 KR2F19020002: S&P 500 INDEX S 49446R109 20200429S000650 GT.. -5,338.000 KIMCO REALTY CORP KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 11.190000 -152,867.01 59,690.85 -93,176.16

KR2F19020002 KR2F19020002: S&P 500 INDEX S 49446R109 20200608S000500 GT.. -868.000 KIMCO REALTY CORP KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 15.220000 -24,857.35 13,204.15 -11,653.20

KR2F19020002 KR2F19020002: S&P 500 INDEX S 49446R109 20200625S001370 GT.. -311.000 KIMCO REALTY CORP KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 12.810000 -8,549.41 3,981.49 -4,567.92

KR2F19020002 KR2F19020002: S&P 500 INDEX S 49456B101 20200429S003220 GT.. -24,622.000 KINDER MORGAN INC KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 15.710000 -628,430.51 386,618.40 -241,812.11

KR2F19020002 KR2F19020002: S&P 500 INDEX S 49456B101 20200608S001200 GT.. -4,009.000 KINDER MORGAN INC KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 16.720000 -102,322.23 66,998.92 -35,323.31

KR2F19020002 KR2F19020002: S&P 500 INDEX S 500255104 20200429S002860 GT.. -1,979.000 KOHL'S CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 20.050000 -92,972.92 39,663.23 -53,309.69

KR2F19020002 KR2F19020002: S&P 500 INDEX S 500255104 20200608S003160 GT.. -322.000 KOHL'S CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 26.580000 -15,127.48 8,556.15 -6,571.33

KR2F19020002 KR2F19020002: S&P 500 INDEX S 500754106 20200429S003270 GT.. -7,872.000 KRAFT HEINZ CO/THE KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 30.530000 -403,543.17 240,267.80 -163,275.37

KR2F19020002 KR2F19020002: S&P 500 INDEX S 500754106 20200608S003050 GT.. -1,282.000 KRAFT HEINZ CO/THE KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 32.620000 -65,719.30 41,808.29 -23,911.01

KR2F19020002 KR2F19020002: S&P 500 INDEX S 500754106 20200622S003040 GT.. -88.000 KRAFT HEINZ CO/THE KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 33.480000 -4,511.15 2,945.51 -1,565.64

KR2F19020002 KR2F19020002: S&P 500 INDEX S 501044101 20200429S001600 GT.. -10,138.000 KROGER CO/THE KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 31.520000 -230,873.39 319,466.65 88,593.26

KR2F19020002 KR2F19020002: S&P 500 INDEX S 501044101 20200608S004130 GT.. -1,650.000 KROGER CO/THE KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 32.480000 -37,575.57 53,578.43 16,002.86

KR2F19020002 KR2F19020002: S&P 500 INDEX S 501797104 20200430S000890 GT.. -2,936.000 L BRANDS INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 12.780000 -112,481.71 37,499.23 -74,982.48

KR2F19020002 KR2F19020002: S&P 500 INDEX S 501797104 20200608S004930 GT.. -478.000 L BRANDS INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 18.680000 -18,312.76 8,925.25 -9,387.51

KR2F19020002 KR2F19020002: S&P 500 INDEX S 501889208 20200429S002270 GT.. -3,874.000 LKQ CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 25.300000 -118,160.04 97,980.97 -20,179.07

KR2F19020002 KR2F19020002: S&P 500 INDEX S 501889208 20200608S001560 GT.. -630.000 LKQ CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 30.280000 -19,215.49 19,071.24 -144.25

KR2F19020002 KR2F19020002: S&P 500 INDEX S 501889208 20200625S001210 GT.. -610.000 LKQ CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 24.780000 -18,429.88 15,110.88 -3,319.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 502431109 20200429S000290 GT.. -2,795.000 L3HARRIS TECHNOLOGIES INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 195.300000 -576,467.81 545,830.47 -30,637.34

KR2F19020002 KR2F19020002: S&P 500 INDEX S 502431109 20200608S001350 GT.. -455.000 L3HARRIS TECHNOLOGIES INC
KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 204.870000 -93,843.60 93,210.37 -633.23
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 50540R409 20200429S003860 GT.. -1,228.000 LABORATORY CORP OF AMERICA HOL
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 173.480000 -136,930.29 213,019.52 76,089.23

KR2F19020002 KR2F19020002: S&P 500 INDEX S 50540R409 20200608S003900 GT.. -200.000 LABORATORY CORP OF AMERICA HOL
KE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 179.740000 -22,301.35 35,945.70 13,644.35

KR2F19020002 KR2F19020002: S&P 500 INDEX S 50540R409 20200625S003930 GT.. -20.000 LABORATORY CORP OF AMERICA HOL
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 157.090000 -2,272.64 3,141.58 868.94

KR2F19020002 KR2F19020002: S&P 500 INDEX S 512807108 20200429S000930 GT.. -1,834.000 LAM RESEARCH CORP KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 279.990000 -225,380.18 513,476.55 288,096.37

KR2F19020002 KR2F19020002: S&P 500 INDEX S 512807108 20200608S000760 GT.. -298.000 LAM RESEARCH CORP KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 304.920000 -36,621.21 90,861.91 54,240.70

KR2F19020002 KR2F19020002: S&P 500 INDEX S 512807108 20200622S002780 GT.. -367.000 LAM RESEARCH CORP KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 315.250000 -45,100.61 115,691.44 70,590.83

KR2F19020002 KR2F19020002: S&P 500 INDEX S 513272104 20200429S001590 GT.. -1,846.000 LAMB WESTON HOLDINGS INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 64.890000 -135,732.90 119,770.44 -15,962.46

KR2F19020002 KR2F19020002: S&P 500 INDEX S 513272104 20200608S001920 GT.. -300.000 LAMB WESTON HOLDINGS INC
KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 71.250000 -22,058.43 21,372.27 -686.16

KR2F19020002 KR2F19020002: S&P 500 INDEX S 513272104 20200622S000640 GT.. -39.000 LAMB WESTON HOLDINGS INC
KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 66.200000 -2,867.60 2,581.45 -286.15

KR2F19020002 KR2F19020002: S&P 500 INDEX S 517834107 20200429S000700 GT.. -4,272.000 LAS VEGAS SANDS CORP KENTUCKY RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 48.890000 -259,733.15 208,821.42 -50,911.73

KR2F19020002 KR2F19020002: S&P 500 INDEX S 517834107 20200608S002680 GT.. -696.000 LAS VEGAS SANDS CORP KENTUCKY RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 52.970000 -42,316.08 36,861.08 -5,455.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 517834107 20200625S001860 GT.. -169.000 LAS VEGAS SANDS CORP KENTUCKY RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 44.940000 -10,181.87 7,593.42 -2,588.45

KR2F19020002 KR2F19020002: S&P 500 INDEX S 518439104 20200429S002960 GT.. -2,813.000 ESTEE LAUDER COS INC/THE KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 176.860000 -301,313.09 497,475.08 196,161.99

KR2F19020002 KR2F19020002: S&P 500 INDEX S 518439104 20200608S002220 GT.. -458.000 ESTEE LAUDER COS INC/THE KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 205.170000 -49,058.44 93,962.34 44,903.90

KR2F19020002 KR2F19020002: S&P 500 INDEX S 524660107 20200429S000560 GT.. -1,664.000 LEGGETT & PLATT INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 36.020000 -47,303.16 59,923.47 12,620.31

KR2F19020002 KR2F19020002: S&P 500 INDEX S 524660107 20200608S005000 GT.. -270.000 LEGGETT & PLATT INC KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 37.150000 -7,675.39 10,028.24 2,352.85

KR2F19020002 KR2F19020002: S&P 500 INDEX S 525327102 20200429S001030 GT.. -1,682.000 LEIDOS HOLDINGS INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 102.960000 -146,712.79 173,162.27 26,449.48

KR2F19020002 KR2F19020002: S&P 500 INDEX S 525327102 20200608S002970 GT.. -274.000 LEIDOS HOLDINGS INC KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 106.050000 -23,899.71 29,054.99 5,155.28

KR2F19020002 KR2F19020002: S&P 500 INDEX S 526057104 20200429S002320 GT.. -3,538.000 LENNAR CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 53.240000 -179,438.09 188,332.41 8,894.32

KR2F19020002 KR2F19020002: S&P 500 INDEX S 526057104 20200608S002280 GT.. -576.000 LENNAR CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 63.710000 -29,213.21 36,691.82 7,478.61

KR2F19020002 KR2F19020002: S&P 500 INDEX S 526057104 20200625S002730 GT.. -260.000 LENNAR CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.040000 -13,273.14 15,348.11 2,074.97

KR2F19020002 KR2F19020002: S&P 500 INDEX S 532457108 20200429S003940 GT.. -10,680.000 ELI LILLY AND CO KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 155.160000 -839,144.47 1,656,992.07 817,847.60

KR2F19020002 KR2F19020002: S&P 500 INDEX S 532457108 20200608S002430 GT.. -1,739.000 ELI LILLY AND CO KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 149.210000 -136,635.98 259,457.41 122,821.43

KR2F19020002 KR2F19020002: S&P 500 INDEX S 532457108 20200622S004610 GT.. -4,446.000 ELI LILLY AND CO KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 159.940000 -349,329.24 711,044.17 361,714.93

KR2F19020002 KR2F19020002: S&P 500 INDEX S 534187109 20200430S000570 GT.. -2,507.000 LINCOLN NATIONAL CORP KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 36.600000 -134,648.93 91,735.37 -42,913.56

KR2F19020002 KR2F19020002: S&P 500 INDEX S 534187109 20200608S001980 GT.. -408.000 LINCOLN NATIONAL CORP KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 47.270000 -21,913.35 19,282.67 -2,630.68

KR2F19020002 KR2F19020002: S&P 500 INDEX S 534187109 20200625S002650 GT.. -214.000 LINCOLN NATIONAL CORP KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 36.040000 -11,399.97 7,710.77 -3,689.20

KR2F19020002 KR2F19020002: S&P 500 INDEX S 538034109 20200430S000600 GT.. -1,781.000 LIVE NATION ENTERTAINMENT INC
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 46.530000 -119,501.29 82,854.73 -36,646.56

KR2F19020002 KR2F19020002: S&P 500 INDEX S 538034109 20200608S000410 GT.. -290.000 LIVE NATION ENTERTAINMENT INC
KENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 56.960000 -19,458.38 16,515.85 -2,942.53

KR2F19020002 KR2F19020002: S&P 500 INDEX S 538034109 20200625S001650 GT.. -107.000 LIVE NATION ENTERTAINMENT INC
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 44.180000 -7,052.28 4,726.35 -2,325.93

KR2F19020002 KR2F19020002: S&P 500 INDEX S 539830109 20200429S004230 GT.. -3,138.000 LOCKHEED MARTIN CORP KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 387.910000 -676,394.52 1,217,211.13 540,816.61

KR2F19020002 KR2F19020002: S&P 500 INDEX S 539830109 20200608S003940 GT.. -511.000 LOCKHEED MARTIN CORP KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 410.750000 -110,145.83 209,884.78 99,738.95

KR2F19020002 KR2F19020002: S&P 500 INDEX S 540424108 20200429S002140 GT.. -3,234.000 LOEWS CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 36.700000 -133,397.07 118,660.91 -14,736.16

KR2F19020002 KR2F19020002: S&P 500 INDEX S 540424108 20200608S004160 GT.. -526.000 LOEWS CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 39.080000 -21,696.62 20,551.67 -1,144.95

KR2F19020002 KR2F19020002: S&P 500 INDEX S 540424108 20200622S001220 GT.. -471.000 LOEWS CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 34.730000 -19,427.96 16,353.93 -3,074.03

KR2F19020002 KR2F19020002: S&P 500 INDEX S 548661107 20200429S002790 GT.. -9,689.000 LOWE'S COS INC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 106.160000 -579,967.44 1,028,488.83 448,521.39
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 548661107 20200608S002690 GT.. -1,577.000 LOWE'S COS INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 130.970000 -94,396.60 206,523.29 112,126.69

KR2F19020002 KR2F19020002: S&P 500 INDEX S 548661107 20200622S001650 GT.. -1,524.000 LOWE'S COS INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 133.830000 -91,224.11 203,940.98 112,716.87

KR2F19020002 KR2F19020002: S&P 500 INDEX S 55261F104 20200429S002530 GT.. -1,668.000 M&T BANK CORP KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 118.560000 -188,563.66 197,741.19 9,177.53

KR2F19020002 KR2F19020002: S&P 500 INDEX S 55261F104 20200608S000770 GT.. -271.000 M&T BANK CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 123.300000 -30,635.94 33,411.53 2,775.59

KR2F19020002 KR2F19020002: S&P 500 INDEX S 552953101 20200430S000500 GT.. -6,509.000 MGM RESORTS INTERNATIONAL
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 17.460000 -185,950.10 113,595.80 -72,354.30

KR2F19020002 KR2F19020002: S&P 500 INDEX S 552953101 20200608S000280 GT.. -1,060.000 MGM RESORTS INTERNATIONAL
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 21.720000 -30,282.24 23,014.74 -7,267.50

KR2F19020002 KR2F19020002: S&P 500 INDEX S 552953101 20200625S005160 GT.. -1,037.000 MGM RESORTS INTERNATIONAL
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 16.930000 -29,288.79 17,548.24 -11,740.55

KR2F19020002 KR2F19020002: S&P 500 INDEX S 55354G100 20200429S002770 GT.. -1,071.000 MSCI INC KENTUCKY RETIREMENT SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 334.700000 -211,369.08 358,447.74 147,078.66

KR2F19020002 KR2F19020002: S&P 500 INDEX S 55354G100 20200608S003650 GT.. -174.000 MSCI INC KENTUCKY RETIREMENT SYST.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 330.880000 -34,340.07 57,570.53 23,230.46

KR2F19020002 KR2F19020002: S&P 500 INDEX S 55616P104 20200430S000400 GT.. -21,103.000 MACY'S INC KENTUCKY RETIREMENT SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 6.070000 -490,431.91 127,934.10 -362,497.81

KR2F19020002 KR2F19020002: S&P 500 INDEX S 565849106 20200430S000760 GT.. -10,112.000 MARATHON OIL CORP KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 5.850000 -162,842.61 59,078.05 -103,764.56

KR2F19020002 KR2F19020002: S&P 500 INDEX S 565849106 20200608S000550 GT.. -1,646.000 MARATHON OIL CORP KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 7.320000 -26,507.01 12,036.10 -14,470.91

KR2F19020002 KR2F19020002: S&P 500 INDEX S 565849106 20200625S000780 GT.. -359.000 MARATHON OIL CORP KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 5.790000 -5,664.44 2,075.87 -3,588.57

KR2F19020002 KR2F19020002: S&P 500 INDEX S 56585A102 20200429S002030 GT.. -8,208.000 MARATHON PETROLEUM CORP
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 33.040000 -276,950.19 271,124.76 -5,825.43

KR2F19020002 KR2F19020002: S&P 500 INDEX S 56585A102 20200608S002100 GT.. -1,336.000 MARATHON PETROLEUM CORP
KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 41.560000 -45,078.64 55,512.91 10,434.27

KR2F19020002 KR2F19020002: S&P 500 INDEX S 57060D108 20200429S003440 GT.. -479.000 MARKETAXESS HOLDINGS INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 456.710000 -162,300.22 218,755.66 56,455.44

KR2F19020002 KR2F19020002: S&P 500 INDEX S 57060D108 20200608S001530 GT.. -78.000 MARKETAXESS HOLDINGS INC
KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 493.900000 -26,428.85 38,522.75 12,093.90

KR2F19020002 KR2F19020002: S&P 500 INDEX S 571748102 20200429S000520 GT.. -6,380.000 MARSH & MCLENNAN COS INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 94.620000 -383,975.88 603,614.40 219,638.52

KR2F19020002 KR2F19020002: S&P 500 INDEX S 571748102 20200608S001000 GT.. -1,038.000 MARSH & MCLENNAN COS INC
KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 111.490000 -62,471.31 115,716.27 53,244.96

KR2F19020002 KR2F19020002: S&P 500 INDEX S 571903202 20200429S001480 GT.. -3,431.000 MARRIOTT INTERNATIONAL INC/MD
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 95.990000 -254,376.02 329,308.68 74,932.66

KR2F19020002 KR2F19020002: S&P 500 INDEX S 571903202 20200608S003640 GT.. -558.000 MARRIOTT INTERNATIONAL INC/MD
KENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 107.960000 -41,370.39 60,236.15 18,865.76

KR2F19020002 KR2F19020002: S&P 500 INDEX S 571903202 20200622S002490 GT.. -4.000 MARRIOTT INTERNATIONAL INC/MD
KENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 89.680000 -296.56 358.68 62.12

KR2F19020002 KR2F19020002: S&P 500 INDEX S 573284106 20200430S000340 GT.. -790.000 MARTIN MARIETTA MATERIALS INC
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 197.840000 -131,935.61 156,284.21 24,348.60

KR2F19020002 KR2F19020002: S&P 500 INDEX S 573284106 20200608S002830 GT.. -129.000 MARTIN MARIETTA MATERIALS INC
KENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 225.430000 -21,543.92 29,078.85 7,534.93

KR2F19020002 KR2F19020002: S&P 500 INDEX S 573284106 20200622S003730 GT.. -123.000 MARTIN MARIETTA MATERIALS INC
KENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 211.020000 -20,541.87 25,953.96 5,412.09

KR2F19020002 KR2F19020002: S&P 500 INDEX S 574599106 20200429S003240 GT.. -3,591.000 MASCO CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 41.500000 -84,516.83 148,996.27 64,479.44

KR2F19020002 KR2F19020002: S&P 500 INDEX S 574599106 20200608S003960 GT.. -585.000 MASCO CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 48.630000 -13,768.40 28,443.53 14,675.13

KR2F19020002 KR2F19020002: S&P 500 INDEX S 574599106 20200622S004480 GT.. -1,041.000 MASCO CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 48.490000 -24,500.70 50,469.16 25,968.46

KR2F19020002 KR2F19020002: S&P 500 INDEX S 57636Q104 20200429S003490 GT.. -11,221.000 MASTERCARD INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 283.690000 -1,444,882.15 3,183,130.97 1,738,248.82

KR2F19020002 KR2F19020002: S&P 500 INDEX S 57636Q104 20200608S005070 GT.. -1,827.000 MASTERCARD INC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 311.880000 -235,255.30 569,778.46 334,523.16

KR2F19020002 KR2F19020002: S&P 500 INDEX S 57636Q104 20200622S004140 GT.. -32.000 MASTERCARD INC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 296.500000 -4,120.51 9,487.55 5,367.04

KR2F19020002 KR2F19020002: S&P 500 INDEX S 57772K101 20200429S003560 GT.. -3,420.000 MAXIM INTEGRATED PRODUCTS INC
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 57.400000 -171,807.55 196,278.01 24,470.46

KR2F19020002 KR2F19020002: S&P 500 INDEX S 57772K101 20200608S003770 GT.. -557.000 MAXIM INTEGRATED PRODUCTS INC
KEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 61.280000 -27,981.52 34,128.02 6,146.50

KR2F19020002 KR2F19020002: S&P 500 INDEX S 57772K101 20200622S002360 GT.. -343.000 MAXIM INTEGRATED PRODUCTS INC
KEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 60.450000 -17,230.99 20,731.32 3,500.33

KR2F19020002 KR2F19020002: S&P 500 INDEX S 579780206 20200429S003970 GT.. -1,562.000 MCCORMICK & CO INC/MD KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 156.460000 -136,083.48 244,373.39 108,289.91

KR2F19020002 KR2F19020002: S&P 500 INDEX S 579780206 20200608S000670 GT.. -254.000 MCCORMICK & CO INC/MD KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 170.830000 -22,128.81 43,387.95 21,259.14
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 580135101 20200429S001270 GT.. -9,519.000 MCDONALD'S CORP KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 187.820000 -980,141.81 1,787,747.67 807,605.86

KR2F19020002 KR2F19020002: S&P 500 INDEX S 580135101 20200608S004020 GT.. -1,550.000 MCDONALD'S CORP KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 197.160000 -159,598.68 305,579.61 145,980.93

KR2F19020002 KR2F19020002: S&P 500 INDEX S 58155Q103 20200430S000980 GT.. -3,317.000 MCKESSON CORP KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 140.260000 -369,386.42 465,207.25 95,820.83

KR2F19020002 KR2F19020002: S&P 500 INDEX S 58155Q103 20200608S003020 GT.. -333.000 MCKESSON CORP KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 161.620000 -37,083.41 53,815.77 16,732.36

KR2F19020002 KR2F19020002: S&P 500 INDEX S 58933Y105 20200429S001460 GT.. -32,183.000 MERCK & CO INC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 80.770000 -1,566,523.73 2,599,122.09 1,032,598.36

KR2F19020002 KR2F19020002: S&P 500 INDEX S 58933Y105 20200608S004200 GT.. -5,239.000 MERCK & CO INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 82.260000 -255,010.96 430,911.32 175,900.36

KR2F19020002 KR2F19020002: S&P 500 INDEX S 58933Y105 20200622S001390 GT.. -1,174.000 MERCK & CO INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 77.900000 -57,145.04 91,443.76 34,298.72

KR2F19020002 KR2F19020002: S&P 500 INDEX S 59156R108 20200429S002080 GT.. -9,881.000 METLIFE INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 37.480000 -370,251.20 370,257.58 6.38

KR2F19020002 KR2F19020002: S&P 500 INDEX S 59156R108 20200608S001380 GT.. -1,609.000 METLIFE INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 40.740000 -60,290.88 65,537.14 5,246.26

KR2F19020002 KR2F19020002: S&P 500 INDEX S 592688105 20200429S001680 GT.. -308.000 METTLER-TOLEDO INTERNATIONAL I
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 738.620000 -155,588.22 227,487.62 71,899.40

KR2F19020002 KR2F19020002: S&P 500 INDEX S 592688105 20200608S003010 GT.. -50.000 METTLER-TOLEDO INTERNATIONAL I
KEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 859.540000 -25,257.83 42,975.67 17,717.84

KR2F19020002 KR2F19020002: S&P 500 INDEX S 592688105 20200622S001010 GT.. -1.000 METTLER-TOLEDO INTERNATIONAL I
KEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 795.240000 -505.16 795.21 290.05

KR2F19020002 KR2F19020002: S&P 500 INDEX S 594918104 20200429S003690 GT.. -96,431.000 MICROSOFT CORP KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 177.430000 -7,014,503.01 17,108,650.97 10,094,147.96

KR2F19020002 KR2F19020002: S&P 500 INDEX S 594918104 20200608S001150 GT.. -15,700.000 MICROSOFT CORP KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 187.200000 -1,142,036.25 2,938,857.29 1,796,821.04

KR2F19020002 KR2F19020002: S&P 500 INDEX S 594918104 20200622S003370 GT.. -6,086.000 MICROSOFT CORP KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 195.150000 -442,702.71 1,187,611.00 744,908.29

KR2F19020002 KR2F19020002: S&P 500 INDEX S 595017104 20200430S000200 GT.. -3,021.000 MICROCHIP TECHNOLOGY INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 92.270000 -177,909.88 278,718.84 100,808.96

KR2F19020002 KR2F19020002: S&P 500 INDEX S 595017104 20200608S000090 GT.. -491.000 MICROCHIP TECHNOLOGY INC
KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 110.000000 -28,915.51 54,005.12 25,089.61

KR2F19020002 KR2F19020002: S&P 500 INDEX S 595112103 20200429S003330 GT.. -13,994.000 MICRON TECHNOLOGY INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 49.830000 -364,429.05 697,200.64 332,771.59

KR2F19020002 KR2F19020002: S&P 500 INDEX S 595112103 20200608S001630 GT.. -2,278.000 MICRON TECHNOLOGY INC KENTUCKY
R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 53.720000 -59,323.24 122,354.36 63,031.12

KR2F19020002 KR2F19020002: S&P 500 INDEX S 59522J103 20200429S000500 GT.. -1,442.000 MID-AMERICA APARTMENT COMMUNIT K.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 112.680000 -146,781.10 162,470.14 15,689.04

KR2F19020002 KR2F19020002: S&P 500 INDEX S 59522J103 20200608S002070 GT.. -234.000 MID-AMERICA APARTMENT COMMUNIT K.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 124.440000 -23,818.85 29,116.55 5,297.70

KR2F19020002 KR2F19020002: S&P 500 INDEX S 608190104 20200430S000660 GT.. -752.000 MOHAWK INDUSTRIES INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 93.020000 -106,375.16 69,943.85 -36,431.31

KR2F19020002 KR2F19020002: S&P 500 INDEX S 608190104 20200608S000980 GT.. -122.000 MOHAWK INDUSTRIES INC KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 108.650000 -17,257.67 13,254.08 -4,003.59

KR2F19020002 KR2F19020002: S&P 500 INDEX S 608190104 20200625S000630 GT.. -69.000 MOHAWK INDUSTRIES INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 99.290000 -9,567.96 6,850.33 -2,717.63

KR2F19020002 KR2F19020002: S&P 500 INDEX S 60871R209 20200429S002260 GT.. -2,375.000 MOLSON COORS BEVERAGE CO
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 46.170000 -138,984.65 109,633.51 -29,351.14

KR2F19020002 KR2F19020002: S&P 500 INDEX S 60871R209 20200608S004730 GT.. -386.000 MOLSON COORS BEVERAGE CO
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 42.400000 -22,588.66 16,363.13 -6,225.53

KR2F19020002 KR2F19020002: S&P 500 INDEX S 609207105 20200429S000720 GT.. -18,200.000 MONDELEZ INTERNATIONAL INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 51.050000 -651,858.85 928,952.96 277,094.11

KR2F19020002 KR2F19020002: S&P 500 INDEX S 609207105 20200608S003610 GT.. -2,963.000 MONDELEZ INTERNATIONAL INC
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 52.530000 -106,124.05 155,620.73 49,496.68

KR2F19020002 KR2F19020002: S&P 500 INDEX S 609207105 20200622S000950 GT.. -1,164.000 MONDELEZ INTERNATIONAL INC
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 52.560000 -41,690.31 61,169.75 19,479.44

KR2F19020002 KR2F19020002: S&P 500 INDEX S 61174X109 20200429S000680 GT.. -4,825.000 MONSTER BEVERAGE CORP KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 62.140000 -218,034.41 299,782.68 81,748.27

KR2F19020002 KR2F19020002: S&P 500 INDEX S 61174X109 20200608S001520 GT.. -786.000 MONSTER BEVERAGE CORP KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 72.230000 -35,518.14 56,765.62 21,247.48

KR2F19020002 KR2F19020002: S&P 500 INDEX S 61174X109 20200622S004670 GT.. -98.000 MONSTER BEVERAGE CORP KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 70.080000 -4,428.47 6,866.94 2,438.47

KR2F19020002 KR2F19020002: S&P 500 INDEX S 615369105 20200429S001640 GT.. -2,052.000 MOODY'S CORP KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 254.980000 -243,598.06 523,192.00 279,593.94

KR2F19020002 KR2F19020002: S&P 500 INDEX S 615369105 20200608S001450 GT.. -335.000 MOODY'S CORP KENTUCKY
RETIREMENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 279.690000 -39,768.69 93,691.56 53,922.87

KR2F19020002 KR2F19020002: S&P 500 INDEX S 617446448 20200429S002610 GT.. -19,196.000 MORGAN STANLEY KENTUCKY RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 40.790000 -594,626.86 782,843.56 188,216.70

KR2F19020002 KR2F19020002: S&P 500 INDEX S 617446448 20200608S002510 GT.. -2,396.000 MORGAN STANLEY KENTUCKY RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 49.530000 -74,219.94 118,653.28 44,433.34

KR2F19020002 KR2F19020002: S&P 500 INDEX S 61945C103 20200430S000780 GT.. -4,420.000 MOSAIC CO/THE KENTUCKY RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 12.000000 -153,713.85 53,005.67 -100,708.18
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 61945C103 20200608S000590 GT.. -719.000 MOSAIC CO/THE KENTUCKY RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 14.100000 -25,004.58 10,132.28 -14,872.30

KR2F19020002 KR2F19020002: S&P 500 INDEX S 61945C103 20200625S000690 GT.. -244.000 MOSAIC CO/THE KENTUCKY RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 11.970000 -8,236.89 2,918.78 -5,318.11

KR2F19020002 KR2F19020002: S&P 500 INDEX S 620076307 20200429S002160 GT.. -2,166.000 MOTOROLA SOLUTIONS INC KENTUCKY .. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 148.920000 -200,319.52 322,537.34 122,217.82

KR2F19020002 KR2F19020002: S&P 500 INDEX S 620076307 20200608S004510 GT.. -353.000 MOTOROLA SOLUTIONS INC KENTUCKY .. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 155.900000 -32,646.72 55,028.83 22,382.11

KR2F19020002 KR2F19020002: S&P 500 INDEX S 620076307 20200622S002190 GT.. -50.000 MOTOROLA SOLUTIONS INC KENTUCKY .. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 138.880000 -4,624.18 6,943.46 2,319.28

KR2F19020002 KR2F19020002: S&P 500 INDEX S 629377508 20200429S000340 GT.. -3,180.000 NRG ENERGY INC KENTUCKY RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 34.640000 -80,122.47 110,128.91 30,006.44

KR2F19020002 KR2F19020002: S&P 500 INDEX S 629377508 20200608S002400 GT.. -518.000 NRG ENERGY INC KENTUCKY RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 36.720000 -13,051.40 19,016.64 5,965.24

KR2F19020002 KR2F19020002: S&P 500 INDEX S 629377508 20200622S001580 GT.. -142.000 NRG ENERGY INC KENTUCKY RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 34.080000 -3,577.80 4,838.18 1,260.38

KR2F19020002 KR2F19020002: S&P 500 INDEX S 62944T105 20200429S001070 GT.. -44.000 NVR INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 3,196.530000 -153,261.66 140,643.88 -12,617.78

KR2F19020002 KR2F19020002: S&P 500 INDEX S 62944T105 20200608S000720 GT.. -7.000 NVR INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 3,491.070000 -24,382.54 24,436.89 54.35

KR2F19020002 KR2F19020002: S&P 500 INDEX S 62944T105 20200622S002070 GT.. -2.000 NVR INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 3,298.280000 -6,966.44 6,596.39 -370.05

KR2F19020002 KR2F19020002: S&P 500 INDEX S 631103108 20200429S002090 GT.. -1,450.000 NASDAQ INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 111.600000 -94,859.34 161,805.54 66,946.20

KR2F19020002 KR2F19020002: S&P 500 INDEX S 631103108 20200608S001510 GT.. -236.000 NASDAQ INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 119.900000 -15,439.18 28,294.00 12,854.82

KR2F19020002 KR2F19020002: S&P 500 INDEX S 637071101 20200430S000700 GT.. -4,877.000 NATIONAL OILWELL VARCO INC KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 12.980000 -152,268.11 63,265.48 -89,002.63

KR2F19020002 KR2F19020002: S&P 500 INDEX S 637071101 20200608S000560 GT.. -794.000 NATIONAL OILWELL VARCO INC KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 15.030000 -24,790.01 11,927.59 -12,862.42

KR2F19020002 KR2F19020002: S&P 500 INDEX S 637071101 20200625S003880 GT.. -110.000 NATIONAL OILWELL VARCO INC KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 11.190000 -3,331.53 1,230.04 -2,101.49

KR2F19020002 KR2F19020002: S&P 500 INDEX S 64110D104 20200429S001390 GT.. -2,885.000 NETAPP INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 44.880000 -127,344.31 129,454.29 2,109.98

KR2F19020002 KR2F19020002: S&P 500 INDEX S 64110D104 20200608S002370 GT.. -470.000 NETAPP INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 48.060000 -20,745.87 22,584.17 1,838.30

KR2F19020002 KR2F19020002: S&P 500 INDEX S 64110L106 20200429S000810 GT.. -5,540.000 NETFLIX INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 411.890000 -924,803.72 2,281,778.62 1,356,974.90

KR2F19020002 KR2F19020002: S&P 500 INDEX S 64110L106 20200608S003070 GT.. -902.000 NETFLIX INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 419.600000 -150,572.74 378,464.06 227,891.32

KR2F19020002 KR2F19020002: S&P 500 INDEX S 64110L106 20200622S002280 GT.. -531.000 NETFLIX INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 453.720000 -88,640.93 240,916.01 152,275.08

KR2F19020002 KR2F19020002: S&P 500 INDEX S 651229106 20200430S000680 GT.. -4,817.000 NEWELL BRANDS INC KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 14.330000 -131,245.79 68,989.95 -62,255.84

KR2F19020002 KR2F19020002: S&P 500 INDEX S 651229106 20200608S000520 GT.. -784.000 NEWELL BRANDS INC KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 16.400000 -21,361.16 12,851.43 -8,509.73

KR2F19020002 KR2F19020002: S&P 500 INDEX S 651229106 20200622S005100 GT.. -95.000 NEWELL BRANDS INC KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 15.870000 -2,588.41 1,506.90 -1,081.51

KR2F19020002 KR2F19020002: S&P 500 INDEX S 651639106 20200429S003170 GT.. -10,363.000 NEWMONT CORP KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 62.350000 -366,203.15 646,041.05 279,837.90

KR2F19020002 KR2F19020002: S&P 500 INDEX S 651639106 20200608S001710 GT.. -1,687.000 NEWMONT CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 54.760000 -59,614.47 92,365.42 32,750.95

KR2F19020002 KR2F19020002: S&P 500 INDEX S 651639106 20200625S003100 GT.. -667.000 NEWMONT CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 58.410000 -24,016.95 38,953.60 14,936.65

KR2F19020002 KR2F19020002: S&P 500 INDEX S 65249B109 20200430S000790 GT.. -4,912.000 NEWS CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 10.500000 -56,532.69 51,538.02 -4,994.67

KR2F19020002 KR2F19020002: S&P 500 INDEX S 65249B109 20200608S004610 GT.. -799.000 NEWS CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 12.955006 -9,195.77 10,344.83 1,149.06

KR2F19020002 KR2F19020002: S&P 500 INDEX S 65249B208 20200430S000940 GT.. -1,540.000 NEWS CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 10.810000 -20,391.64 16,635.48 -3,756.16

KR2F19020002 KR2F19020002: S&P 500 INDEX S 65249B208 20200608S001290 GT.. -250.000 NEWS CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 13.040000 -3,310.33 3,258.04 -52.29

KR2F19020002 KR2F19020002: S&P 500 INDEX S 65339F101 20200429S003380 GT.. -6,178.000 NEXTERA ENERGY INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 235.130000 -801,448.24 1,452,554.69 651,106.45

KR2F19020002 KR2F19020002: S&P 500 INDEX S 65339F101 20200608S003510 GT.. -1,006.000 NEXTERA ENERGY INC KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 254.380000 -130,504.52 255,893.07 125,388.55

KR2F19020002 KR2F19020002: S&P 500 INDEX S 654106103 20200429S000630 GT.. -15,750.000 NIKE INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 88.070000 -719,342.02 1,386,953.71 667,611.69

KR2F19020002 KR2F19020002: S&P 500 INDEX S 654106103 20200608S002350 GT.. -2,564.000 NIKE INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 102.710000 -117,104.31 263,323.38 146,219.07

KR2F19020002 KR2F19020002: S&P 500 INDEX S 65473P105 20200429S001230 GT.. -4,721.000 NISOURCE INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 25.930000 -92,723.33 122,377.41 29,654.08

KR2F19020002 KR2F19020002: S&P 500 INDEX S 65473P105 20200608S003620 GT.. -769.000 NISOURCE INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 25.080000 -15,103.63 19,280.32 4,176.69

KR2F19020002 KR2F19020002: S&P 500 INDEX S 655044105 20200430S000740 GT.. -6,046.000 NOBLE ENERGY INC KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 10.050000 -163,246.22 60,715.60 -102,530.62
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 655044105 20200608S002860 GT.. -985.000 NOBLE ENERGY INC KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 11.260000 -26,595.69 11,083.46 -15,512.23

KR2F19020002 KR2F19020002: S&P 500 INDEX S 655044105 20200625S003980 GT.. -3.000 NOBLE ENERGY INC KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 9.260000 -78.95 27.75 -51.20

KR2F19020002 KR2F19020002: S&P 500 INDEX S 655664100 20200430S000920 GT.. -1,354.000 NORDSTROM INC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 20.380000 -55,141.07 27,583.75 -27,557.32

KR2F19020002 KR2F19020002: S&P 500 INDEX S 655664100 20200608S000640 GT.. -220.000 NORDSTROM INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 22.620000 -8,959.41 4,974.64 -3,984.77

KR2F19020002 KR2F19020002: S&P 500 INDEX S 655664100 20200622S005030 GT.. -5,742.000 NORDSTROM INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 17.070000 -233,840.47 97,970.70 -135,869.77

KR2F19020002 KR2F19020002: S&P 500 INDEX S 655844108 20200429S002740 GT.. -3,296.000 NORFOLK SOUTHERN CORP KENTUCKY .. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 180.330000 -302,530.78 594,329.82 291,799.04

KR2F19020002 KR2F19020002: S&P 500 INDEX S 655844108 20200608S004460 GT.. -537.000 NORFOLK SOUTHERN CORP KENTUCKY .. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 194.250000 -49,289.75 104,305.91 55,016.16

KR2F19020002 KR2F19020002: S&P 500 INDEX S 655844108 20200625S004590 GT.. -138.000 NORFOLK SOUTHERN CORP KENTUCKY .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 169.150000 -12,986.28 23,341.14 10,354.86

KR2F19020002 KR2F19020002: S&P 500 INDEX S 665859104 20200430S000230 GT.. -2,679.000 NORTHERN TRUST CORP KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 82.040000 -188,684.79 219,760.21 31,075.42

KR2F19020002 KR2F19020002: S&P 500 INDEX S 665859104 20200608S003450 GT.. -436.000 NORTHERN TRUST CORP KENTUCKY
RET.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 90.700000 -30,707.94 39,541.05 8,833.11

KR2F19020002 KR2F19020002: S&P 500 INDEX S 665859104 20200625S004130 GT.. -25.000 NORTHERN TRUST CORP KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 77.180000 -1,767.39 1,929.26 161.87

KR2F19020002 KR2F19020002: S&P 500 INDEX S 666807102 20200429S002100 GT.. -1,981.000 NORTHROP GRUMMAN CORP KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 331.830000 -347,590.93 657,325.84 309,734.91

KR2F19020002 KR2F19020002: S&P 500 INDEX S 666807102 20200608S004350 GT.. -322.000 NORTHROP GRUMMAN CORP KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 342.100000 -56,498.88 110,151.34 53,652.46

KR2F19020002 KR2F19020002: S&P 500 INDEX S 668771108 20200429S003360 GT.. -7,248.000 NORTONLIFELOCK INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 21.280000 -146,630.17 154,179.67 7,549.50

KR2F19020002 KR2F19020002: S&P 500 INDEX S 668771108 20200608S003140 GT.. -1,180.000 NORTONLIFELOCK INC KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 21.050000 -23,871.91 24,829.60 957.69

KR2F19020002 KR2F19020002: S&P 500 INDEX S 668771108 20200622S002610 GT.. -526.000 NORTONLIFELOCK INC KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 20.810000 -10,641.21 10,941.86 300.65

KR2F19020002 KR2F19020002: S&P 500 INDEX S 668771108 20200625S000730 GT.. -37.000 NORTONLIFELOCK INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 19.740000 -748.53 730.08 -18.45

KR2F19020002 KR2F19020002: S&P 500 INDEX S 670346105 20200429S002170 GT.. -3,833.000 NUCOR CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 42.500000 -163,313.62 162,870.14 -443.48

KR2F19020002 KR2F19020002: S&P 500 INDEX S 670346105 20200608S000880 GT.. -624.000 NUCOR CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 45.470000 -26,586.93 28,367.97 1,781.04

KR2F19020002 KR2F19020002: S&P 500 INDEX S 670346105 20200622S002400 GT.. -242.000 NUCOR CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 42.700000 -10,310.96 10,331.35 20.39

KR2F19020002 KR2F19020002: S&P 500 INDEX S 67066G104 20200429S003740 GT.. -7,736.000 NVIDIA CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 298.460000 -801,970.91 2,308,777.51 1,506,806.60

KR2F19020002 KR2F19020002: S&P 500 INDEX S 67066G104 20200608S004250 GT.. -1,259.000 NVIDIA CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 356.800000 -130,517.24 449,191.83 318,674.59

KR2F19020002 KR2F19020002: S&P 500 INDEX S 67103H107 20200429S000570 GT.. -956.000 O'REILLY AUTOMOTIVE INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 391.020000 -184,084.97 373,799.68 189,714.71

KR2F19020002 KR2F19020002: S&P 500 INDEX S 67103H107 20200608S003670 GT.. -156.000 O'REILLY AUTOMOTIVE INC KENTUCKY
R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 422.700000 -30,038.97 65,938.57 35,899.60

KR2F19020002 KR2F19020002: S&P 500 INDEX S 67103H107 20200622S000220 GT.. -57.000 O'REILLY AUTOMOTIVE INC KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 422.180000 -10,975.78 24,063.29 13,087.51

KR2F19020002 KR2F19020002: S&P 500 INDEX S 674599105 20200430S000250 GT.. -11,292.000 OCCIDENTAL PETROLEUM CORP KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 16.780000 -447,632.51 189,390.88 -258,241.63

KR2F19020002 KR2F19020002: S&P 500 INDEX S 674599105 20200608S000150 GT.. -1,839.000 OCCIDENTAL PETROLEUM CORP KENTU.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 20.790000 -72,900.83 38,218.17 -34,682.66

KR2F19020002 KR2F19020002: S&P 500 INDEX S 679580100 20200429S002540 GT.. -1,211.000 OLD DOMINION FREIGHT LINE INC
KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 148.610000 -153,207.71 179,953.65 26,745.94

KR2F19020002 KR2F19020002: S&P 500 INDEX S 679580100 20200608S004210 GT.. -197.000 OLD DOMINION FREIGHT LINE INC
KENTU.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 169.630000 -24,923.14 33,414.89 8,491.75

KR2F19020002 KR2F19020002: S&P 500 INDEX S 679580100 20200622S004030 GT.. -5.000 OLD DOMINION FREIGHT LINE INC
KENTU.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 168.210000 -632.57 840.99 208.42

KR2F19020002 KR2F19020002: S&P 500 INDEX S 681919106 20200429S001400 GT.. -2,752.000 OMNICOM GROUP INC KENTUCKY RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 61.360000 -144,984.70 168,838.34 23,853.64

KR2F19020002 KR2F19020002: S&P 500 INDEX S 681919106 20200608S000960 GT.. -448.000 OMNICOM GROUP INC KENTUCKY RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 60.780000 -23,602.16 27,225.47 3,623.31

KR2F19020002 KR2F19020002: S&P 500 INDEX S 681919106 20200625S000260 GT.. -89.000 OMNICOM GROUP INC KENTUCKY RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 52.450000 -4,690.51 4,667.27 -23.24

KR2F19020002 KR2F19020002: S&P 500 INDEX S 682680103 20200430S000320 GT.. -5,222.000 ONEOK INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 30.920000 -223,280.71 161,421.50 -61,859.21

KR2F19020002 KR2F19020002: S&P 500 INDEX S 682680103 20200608S000140 GT.. -850.000 ONEOK INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 45.350000 -36,344.05 38,540.26 2,196.21

KR2F19020002 KR2F19020002: S&P 500 INDEX S 68389X105 20200429S004260 GT.. -27,385.000 ORACLE CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 53.880000 -879,393.22 1,475,265.80 595,872.58

KR2F19020002 KR2F19020002: S&P 500 INDEX S 68389X105 20200608S002080 GT.. -4,459.000 ORACLE CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 53.980000 -143,188.40 240,658.06 97,469.66

KR2F19020002 KR2F19020002: S&P 500 INDEX S 68389X105 20200622S003770 GT.. -2,187.000 ORACLE CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 54.400000 -70,229.43 118,953.77 48,724.34
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 68902V107 20200429S001990 GT.. -5,127.000 OTIS WORLDWIDE CORP KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 51.150000 -212,659.92 262,201.80 49,541.88

KR2F19020002 KR2F19020002: S&P 500 INDEX S 68902V107 20200608S001480 GT.. -835.000 OTIS WORLDWIDE CORP KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 58.570000 -34,634.49 48,898.60 14,264.11

KR2F19020002 KR2F19020002: S&P 500 INDEX S 693475105 20200429S003780 GT.. -5,539.000 PNC FINANCIAL SERVICES GROUP I
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 110.990000 -637,670.85 614,718.48 -22,952.37

KR2F19020002 KR2F19020002: S&P 500 INDEX S 693475105 20200608S004390 GT.. -901.000 PNC FINANCIAL SERVICES GROUP I
KENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 128.030000 -103,726.56 115,345.72 11,619.16

KR2F19020002 KR2F19020002: S&P 500 INDEX S 693475105 20200625S002120 GT.. -270.000 PNC FINANCIAL SERVICES GROUP I
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 103.380000 -31,051.99 27,909.95 -3,142.04

KR2F19020002 KR2F19020002: S&P 500 INDEX S 693506107 20200429S003450 GT.. -2,989.000 PPG INDUSTRIES INC KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 95.880000 -209,622.96 286,556.56 76,933.60

KR2F19020002 KR2F19020002: S&P 500 INDEX S 693506107 20200608S001180 GT.. -486.000 PPG INDUSTRIES INC KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 113.950000 -34,083.89 55,374.82 21,290.93

KR2F19020002 KR2F19020002: S&P 500 INDEX S 69351T106 20200429S004060 GT.. -9,705.000 PPL CORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 26.210000 -287,974.70 254,289.63 -33,685.07

KR2F19020002 KR2F19020002: S&P 500 INDEX S 69351T106 20200608S001040 GT.. -1,580.000 PPL CORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 30.040000 -46,883.05 47,450.30 567.25

KR2F19020002 KR2F19020002: S&P 500 INDEX S 693656100 20200430S000810 GT.. -938.000 PVH CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 53.950000 -89,581.81 50,596.94 -38,984.87

KR2F19020002 KR2F19020002: S&P 500 INDEX S 693656100 20200608S003870 GT.. -152.000 PVH CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 62.750000 -14,516.46 9,536.64 -4,979.82

KR2F19020002 KR2F19020002: S&P 500 INDEX S 693656100 20200622S000420 GT.. -24.000 PVH CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 46.850000 -2,292.07 1,124.19 -1,167.88

KR2F19020002 KR2F19020002: S&P 500 INDEX S 693656100 20200625S003480 GT.. -1.000 PVH CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 47.600000 -95.50 47.58 -47.92

KR2F19020002 KR2F19020002: S&P 500 INDEX S 693718108 20200429S002200 GT.. -4,372.000 PACCAR INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 69.590000 -167,014.33 304,207.96 137,193.63

KR2F19020002 KR2F19020002: S&P 500 INDEX S 693718108 20200608S001680 GT.. -712.000 PACCAR INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 77.950000 -27,199.04 55,493.83 28,294.79

KR2F19020002 KR2F19020002: S&P 500 INDEX S 695156109 20200429S000550 GT.. -1,197.000 PACKAGING CORP OF AMERICA
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 100.200000 -128,861.15 119,927.76 -8,933.39

KR2F19020002 KR2F19020002: S&P 500 INDEX S 695156109 20200608S004430 GT.. -195.000 PACKAGING CORP OF AMERICA
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 110.560000 -20,992.42 21,557.26 564.84

KR2F19020002 KR2F19020002: S&P 500 INDEX S 695156109 20200625S003610 GT.. -54.000 PACKAGING CORP OF AMERICA
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 97.940000 -5,792.42 5,288.23 -504.19

KR2F19020002 KR2F19020002: S&P 500 INDEX S 701094104 20200429S001140 GT.. -1,624.000 PARKER-HANNIFIN CORP KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 156.860000 -161,517.71 254,722.83 93,205.12

KR2F19020002 KR2F19020002: S&P 500 INDEX S 701094104 20200608S002480 GT.. -265.000 PARKER-HANNIFIN CORP KENTUCKY
RET.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 195.450000 -26,356.03 51,791.11 25,435.08

KR2F19020002 KR2F19020002: S&P 500 INDEX S 704326107 20200429S003190 GT.. -4,027.000 PAYCHEX INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 69.860000 -209,349.12 281,289.80 71,940.68

KR2F19020002 KR2F19020002: S&P 500 INDEX S 704326107 20200608S000100 GT.. -656.000 PAYCHEX INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 80.050000 -34,103.06 52,506.71 18,403.65

KR2F19020002 KR2F19020002: S&P 500 INDEX S 70432V102 20200430S000280 GT.. -620.000 PAYCOM SOFTWARE INC KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 270.000000 -173,135.02 167,391.65 -5,743.37

KR2F19020002 KR2F19020002: S&P 500 INDEX S 70432V102 20200608S003030 GT.. -101.000 PAYCOM SOFTWARE INC KENTUCKY
RET.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 329.780000 -28,204.25 33,306.28 5,102.03

KR2F19020002 KR2F19020002: S&P 500 INDEX S 70432V102 20200622S003550 GT.. -39.000 PAYCOM SOFTWARE INC KENTUCKY
RET.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 318.160000 -10,890.75 12,407.67 1,516.92

KR2F19020002 KR2F19020002: S&P 500 INDEX S 70450Y103 20200429S004300 GT.. -14,842.000 PAYPAL HOLDINGS INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 123.580000 -825,533.68 1,834,022.50 1,008,488.82

KR2F19020002 KR2F19020002: S&P 500 INDEX S 70450Y103 20200608S004690 GT.. -2,417.000 PAYPAL HOLDINGS INC KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 156.000000 -134,437.06 377,025.53 242,588.47

KR2F19020002 KR2F19020002: S&P 500 INDEX S 70450Y103 20200622S000240 GT.. -2,180.000 PAYPAL HOLDINGS INC KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 164.360000 -121,254.78 358,280.53 237,025.75

KR2F19020002 KR2F19020002: S&P 500 INDEX S 712704105 20200430S000640 GT.. -5,614.000 PEOPLE'S UNITED FINANCIAL INC
KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 13.250000 -87,642.32 74,341.74 -13,300.58

KR2F19020002 KR2F19020002: S&P 500 INDEX S 712704105 20200608S000540 GT.. -914.000 PEOPLE'S UNITED FINANCIAL INC
KENTU.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 13.450000 -14,268.81 12,286.16 -1,982.65

KR2F19020002 KR2F19020002: S&P 500 INDEX S 712704105 20200625S004330 GT.. -227.000 PEOPLE'S UNITED FINANCIAL INC
KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 11.140000 -3,541.57 2,527.02 -1,014.55

KR2F19020002 KR2F19020002: S&P 500 INDEX S 713448108 20200429S001700 GT.. -17,626.000 PEPSICO INC KENTUCKY RETIREMENT S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 133.360000 -1,418,918.27 2,350,419.21 931,500.94

KR2F19020002 KR2F19020002: S&P 500 INDEX S 713448108 20200608S004360 GT.. -2,870.000 PEPSICO INC KENTUCKY RETIREMENT S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 132.440000 -231,039.11 380,072.86 149,033.75

KR2F19020002 KR2F19020002: S&P 500 INDEX S 714046109 20200430S000410 GT.. -1,405.000 PERKINELMER INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 90.720000 -76,097.69 127,448.24 51,350.55

KR2F19020002 KR2F19020002: S&P 500 INDEX S 714046109 20200608S003250 GT.. -228.000 PERKINELMER INC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 104.400000 -12,348.95 23,800.96 11,452.01

KR2F19020002 KR2F19020002: S&P 500 INDEX S 717081103 20200429S000510 GT.. -69,954.000 PFIZER INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 38.120000 -1,769,921.86 2,666,062.88 896,141.02
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 717081103 20200608S003280 GT.. -11,389.000 PFIZER INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 35.990000 -288,155.65 409,795.63 121,639.98

KR2F19020002 KR2F19020002: S&P 500 INDEX S 718172109 20200429S004010 GT.. -19,667.000 PHILIP MORRIS INTERNATIONAL IN
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 76.500000 -1,114,874.57 1,504,344.74 389,470.17

KR2F19020002 KR2F19020002: S&P 500 INDEX S 718172109 20200608S000950 GT.. -3,202.000 PHILIP MORRIS INTERNATIONAL IN
KENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 75.910000 -181,513.62 243,034.42 61,520.80

KR2F19020002 KR2F19020002: S&P 500 INDEX S 718172109 20200622S003840 GT.. -218.000 PHILIP MORRIS INTERNATIONAL IN
KENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 72.200000 -12,357.89 15,737.61 3,379.72

KR2F19020002 KR2F19020002: S&P 500 INDEX S 718546104 20200429S001830 GT.. -5,617.000 PHILLIPS 66 KENTUCKY RETIREMENT SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 73.500000 -324,010.32 412,798.24 88,787.92

KR2F19020002 KR2F19020002: S&P 500 INDEX S 718546104 20200608S001620 GT.. -915.000 PHILLIPS 66 KENTUCKY RETIREMENT SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 87.400000 -52,780.74 79,962.37 27,181.63

KR2F19020002 KR2F19020002: S&P 500 INDEX S 723484101 20200429S004090 GT.. -1,421.000 PINNACLE WEST CAPITAL CORP
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 78.550000 -94,244.87 111,606.42 17,361.55

KR2F19020002 KR2F19020002: S&P 500 INDEX S 723484101 20200608S000830 GT.. -231.000 PINNACLE WEST CAPITAL CORP
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 79.380000 -15,320.59 18,334.64 3,014.05

KR2F19020002 KR2F19020002: S&P 500 INDEX S 723787107 20200429S002210 GT.. -2,094.000 PIONEER NATURAL RESOURCES CO
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 89.800000 -228,736.54 188,021.33 -40,715.21

KR2F19020002 KR2F19020002: S&P 500 INDEX S 723787107 20200608S004240 GT.. -341.000 PIONEER NATURAL RESOURCES CO
KEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 110.890000 -37,248.88 37,810.09 561.21

KR2F19020002 KR2F19020002: S&P 500 INDEX S 723787107 20200625S002820 GT.. -18.000 PIONEER NATURAL RESOURCES CO
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 92.160000 -1,956.48 1,658.70 -297.78

KR2F19020002 KR2F19020002: S&P 500 INDEX S 74144T108 20200429S002280 GT.. -2,954.000 T ROWE PRICE GROUP INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 116.920000 -236,983.82 345,351.88 108,368.06

KR2F19020002 KR2F19020002: S&P 500 INDEX S 74144T108 20200608S004790 GT.. -481.000 T ROWE PRICE GROUP INC KENTUCKY
R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 128.280000 -38,588.09 61,697.70 23,109.61

KR2F19020002 KR2F19020002: S&P 500 INDEX S 74144T108 20200622S002820 GT.. -168.000 T ROWE PRICE GROUP INC KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 128.610000 -13,477.75 21,604.74 8,126.99

KR2F19020002 KR2F19020002: S&P 500 INDEX S 74251V102 20200430S000480 GT.. -3,264.000 PRINCIPAL FINANCIAL GROUP INC
KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 36.550000 -126,476.75 119,272.08 -7,204.67

KR2F19020002 KR2F19020002: S&P 500 INDEX S 74251V102 20200608S002060 GT.. -531.000 PRINCIPAL FINANCIAL GROUP INC
KENTU.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 47.050000 -20,575.72 24,979.01 4,403.29

KR2F19020002 KR2F19020002: S&P 500 INDEX S 74251V102 20200625S004240 GT.. -131.000 PRINCIPAL FINANCIAL GROUP INC
KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 39.540000 -5,090.84 5,178.64 87.80

KR2F19020002 KR2F19020002: S&P 500 INDEX S 742718109 20200429S000410 GT.. -31,523.000 PROCTER & GAMBLE CO/THE KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 117.080000 -2,237,404.04 3,690,394.85 1,452,990.81

KR2F19020002 KR2F19020002: S&P 500 INDEX S 742718109 20200608S004000 GT.. -5,133.000 PROCTER & GAMBLE CO/THE KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 118.330000 -364,324.30 607,335.96 243,011.66

KR2F19020002 KR2F19020002: S&P 500 INDEX S 743315103 20200429S004280 GT.. -7,390.000 PROGRESSIVE CORP/THE KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 79.800000 -306,038.71 589,653.53 283,614.82

KR2F19020002 KR2F19020002: S&P 500 INDEX S 743315103 20200608S004840 GT.. -1,203.000 PROGRESSIVE CORP/THE KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 81.870000 -49,819.29 98,478.41 48,659.12

KR2F19020002 KR2F19020002: S&P 500 INDEX S 74340W103 20200429S000120 GT.. -9,332.000 PROLOGIS INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 90.160000 -555,421.88 841,284.53 285,862.65

KR2F19020002 KR2F19020002: S&P 500 INDEX S 74340W103 20200608S002700 GT.. -1,519.000 PROLOGIS INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 95.710000 -90,407.83 145,368.88 54,961.05

KR2F19020002 KR2F19020002: S&P 500 INDEX S 744320102 20200429S000420 GT.. -5,082.000 PRUDENTIAL FINANCIAL INC KENTUCKY .. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 64.490000 -342,561.87 327,692.81 -14,869.06

KR2F19020002 KR2F19020002: S&P 500 INDEX S 744320102 20200608S002290 GT.. -827.000 PRUDENTIAL FINANCIAL INC KENTUCKY .. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 69.230000 -55,745.51 57,245.74 1,500.23

KR2F19020002 KR2F19020002: S&P 500 INDEX S 744573106 20200429S001430 GT.. -6,393.000 PUBLIC SERVICE ENTERPRISE GROU KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 52.300000 -224,375.61 334,298.56 109,922.95

KR2F19020002 KR2F19020002: S&P 500 INDEX S 744573106 20200608S000940 GT.. -1,040.000 PUBLIC SERVICE ENTERPRISE GROU KE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 53.480000 -36,500.96 55,610.17 19,109.21

KR2F19020002 KR2F19020002: S&P 500 INDEX S 74460D109 20200429S003420 GT.. -1,899.000 PUBLIC STORAGE KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 186.720000 -343,334.45 354,559.20 11,224.75

KR2F19020002 KR2F19020002: S&P 500 INDEX S 74460D109 20200608S003720 GT.. -309.000 PUBLIC STORAGE KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 206.370000 -55,866.43 63,764.60 7,898.17

KR2F19020002 KR2F19020002: S&P 500 INDEX S 74460D109 20200625S002520 GT.. -51.000 PUBLIC STORAGE KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 189.450000 -9,242.52 9,661.35 418.83

KR2F19020002 KR2F19020002: S&P 500 INDEX S 745867101 20200429S002630 GT.. -3,220.000 PULTEGROUP INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 30.290000 -106,236.74 97,507.49 -8,729.25

KR2F19020002 KR2F19020002: S&P 500 INDEX S 745867101 20200608S002210 GT.. -525.000 PULTEGROUP INC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 36.720000 -17,321.21 19,273.63 1,952.42

KR2F19020002 KR2F19020002: S&P 500 INDEX S 74736K101 20200429S004340 GT.. -1,468.000 QORVO INC KENTUCKY RETIREMENT SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 99.390000 -113,051.10 145,890.28 32,839.18

KR2F19020002 KR2F19020002: S&P 500 INDEX S 74736K101 20200608S002560 GT.. -239.000 QORVO INC KENTUCKY RETIREMENT SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 115.670000 -18,405.46 27,642.72 9,237.26

KR2F19020002 KR2F19020002: S&P 500 INDEX S 747525103 20200429S002040 GT.. -14,433.000 QUALCOMM INC KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 78.970000 -772,682.58 1,139,640.57 366,957.99

KR2F19020002 KR2F19020002: S&P 500 INDEX S 747525103 20200608S002050 GT.. -2,350.000 QUALCOMM INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 88.550000 -125,809.19 208,070.27 82,261.08

KR2F19020002 KR2F19020002: S&P 500 INDEX S 747525103 20200622S000970 GT.. -1,552.000 QUALCOMM INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 88.810000 -83,087.60 137,818.43 54,730.83

KR2F19020002 KR2F19020002: S&P 500 INDEX S 74762E102 20200429S001090 GT.. -1,799.000 QUANTA SERVICES INC KENTUCKY RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 36.530000 -48,038.46 65,702.52 17,664.06
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 74762E102 20200608S002240 GT.. -292.000 QUANTA SERVICES INC KENTUCKY RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 42.390000 -7,797.24 12,375.41 4,578.17

KR2F19020002 KR2F19020002: S&P 500 INDEX S 74762E102 20200622S000630 GT.. -90.000 QUANTA SERVICES INC KENTUCKY RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 38.710000 -2,403.26 3,483.14 1,079.88

KR2F19020002 KR2F19020002: S&P 500 INDEX S 74834L100 20200429S001910 GT.. -1,702.000 QUEST DIAGNOSTICS INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 113.550000 -129,470.09 193,245.05 63,774.96

KR2F19020002 KR2F19020002: S&P 500 INDEX S 74834L100 20200608S002000 GT.. -278.000 QUEST DIAGNOSTICS INC KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 117.100000 -21,147.29 32,550.99 11,403.70

KR2F19020002 KR2F19020002: S&P 500 INDEX S 74834L100 20200625S003500 GT.. -48.000 QUEST DIAGNOSTICS INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 104.550000 -3,707.86 5,017.92 1,310.06

KR2F19020002 KR2F19020002: S&P 500 INDEX S 751212101 20200430S000800 GT.. -629.000 RALPH LAUREN CORP KENTUCKY RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 80.970000 -71,650.79 50,924.28 -20,726.51

KR2F19020002 KR2F19020002: S&P 500 INDEX S 751212101 20200608S000620 GT.. -102.000 RALPH LAUREN CORP KENTUCKY RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 89.570000 -11,619.05 9,135.16 -2,483.89

KR2F19020002 KR2F19020002: S&P 500 INDEX S 751212101 20200622S000450 GT.. -36.000 RALPH LAUREN CORP KENTUCKY RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 71.390000 -4,100.84 2,569.71 -1,531.13

KR2F19020002 KR2F19020002: S&P 500 INDEX S 754730109 20200429S001650 GT.. -1,561.000 RAYMOND JAMES FINANCIAL INC KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 71.470000 -121,596.02 111,550.49 -10,045.53

KR2F19020002 KR2F19020002: S&P 500 INDEX S 754730109 20200608S002310 GT.. -254.000 RAYMOND JAMES FINANCIAL INC KENTU.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 81.340000 -19,785.64 20,657.99 872.35

KR2F19020002 KR2F19020002: S&P 500 INDEX S 75513E101 20200429S001020 GT.. -18,119.000 RAYTHEON TECHNOLOGIES CORP KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 67.900000 -846,895.04 1,230,117.02 383,221.98

KR2F19020002 KR2F19020002: S&P 500 INDEX S 75513E101 20200608S001640 GT.. -3,021.000 RAYTHEON TECHNOLOGIES CORP KENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 72.070000 -141,203.70 217,695.99 76,492.29

KR2F19020002 KR2F19020002: S&P 500 INDEX S 75513E101 20200622S004470 GT.. -78,674.000 RAYTHEON TECHNOLOGIES CORP KENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 64.890000 -3,677,279.14 5,104,452.97 1,427,173.83

KR2F19020002 KR2F19020002: S&P 500 INDEX S 756109104 20200429S001630 GT.. -3,186.000 REALTY INCOME CORP KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 55.270000 -188,942.59 176,062.42 -12,880.17

KR2F19020002 KR2F19020002: S&P 500 INDEX S 756109104 20200608S002410 GT.. -705.000 REALTY INCOME CORP KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 62.210000 -41,809.33 43,851.79 2,042.46

KR2F19020002 KR2F19020002: S&P 500 INDEX S 758849103 20200429S004110 GT.. -2,118.000 REGENCY CENTERS CORP KENTUCKY R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 44.410000 -133,795.98 94,042.41 -39,753.57

KR2F19020002 KR2F19020002: S&P 500 INDEX S 758849103 20200608S003350 GT.. -345.000 REGENCY CENTERS CORP KENTUCKY R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 50.800000 -21,793.96 17,523.02 -4,270.94

KR2F19020002 KR2F19020002: S&P 500 INDEX S 758849103 20200625S000380 GT.. -219.000 REGENCY CENTERS CORP KENTUCKY R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 44.360000 -13,548.43 9,712.98 -3,835.45

KR2F19020002 KR2F19020002: S&P 500 INDEX S 75886F107 20200429S002800 GT.. -1,010.000 REGENERON PHARMACEUTICALS INC
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 516.150000 -359,503.05 521,292.39 161,789.34

KR2F19020002 KR2F19020002: S&P 500 INDEX S 7591EP100 20200429S003910 GT.. -12,194.000 REGIONS FINANCIAL CORP KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 11.260000 -134,743.67 137,209.94 2,466.27

KR2F19020002 KR2F19020002: S&P 500 INDEX S 7591EP100 20200608S004600 GT.. -1,985.000 REGIONS FINANCIAL CORP KENTUCKY
R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 13.330000 -21,934.25 26,444.57 4,510.32

KR2F19020002 KR2F19020002: S&P 500 INDEX S 760759100 20200429S003100 GT.. -2,663.000 REPUBLIC SERVICES INC KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 79.770000 -150,933.91 212,402.84 61,468.93

KR2F19020002 KR2F19020002: S&P 500 INDEX S 760759100 20200608S003150 GT.. -434.000 REPUBLIC SERVICES INC KENTUCKY
RET.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 89.910000 -24,598.32 39,016.81 14,418.49

KR2F19020002 KR2F19020002: S&P 500 INDEX S 761152107 20200429S000180 GT.. -1,818.000 RESMED INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 156.310000 -219,159.98 284,151.65 64,991.67

KR2F19020002 KR2F19020002: S&P 500 INDEX S 761152107 20200608S001100 GT.. -295.000 RESMED INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 160.840000 -35,562.26 47,444.54 11,882.28

KR2F19020002 KR2F19020002: S&P 500 INDEX S 761152107 20200622S001810 GT.. -182.000 RESMED INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 172.720000 -21,940.11 31,432.97 9,492.86

KR2F19020002 KR2F19020002: S&P 500 INDEX S 770323103 20200429S003020 GT.. -1,486.000 ROBERT HALF INTERNATIONAL INC
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 48.290000 -57,426.43 71,746.20 14,319.77

KR2F19020002 KR2F19020002: S&P 500 INDEX S 770323103 20200608S002980 GT.. -242.000 ROBERT HALF INTERNATIONAL INC
KENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 57.890000 -9,352.08 14,007.25 4,655.17

KR2F19020002 KR2F19020002: S&P 500 INDEX S 773903109 20200429S002550 GT.. -1,460.000 ROCKWELL AUTOMATION INC
KENTUCKY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 197.000000 -166,066.42 287,602.69 121,536.27

KR2F19020002 KR2F19020002: S&P 500 INDEX S 773903109 20200608S004550 GT.. -238.000 ROCKWELL AUTOMATION INC
KENTUCKY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 227.390000 -27,071.10 54,115.83 27,044.73

KR2F19020002 KR2F19020002: S&P 500 INDEX S 775711104 20200430S000650 GT.. -1,780.000 ROLLINS INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 40.110000 -68,264.69 71,380.87 3,116.18

KR2F19020002 KR2F19020002: S&P 500 INDEX S 775711104 20200608S003420 GT.. -290.000 ROLLINS INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 43.430000 -11,121.78 12,592.24 1,470.46

KR2F19020002 KR2F19020002: S&P 500 INDEX S 776696106 20200429S001860 GT.. -1,316.000 ROPER TECHNOLOGIES INC KENTUCKY .. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 340.720000 -246,563.84 448,367.74 201,803.90

KR2F19020002 KR2F19020002: S&P 500 INDEX S 776696106 20200608S001310 GT.. -214.000 ROPER TECHNOLOGIES INC KENTUCKY .. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 405.830000 -40,094.73 86,844.09 46,749.36

KR2F19020002 KR2F19020002: S&P 500 INDEX S 778296103 20200429S002050 GT.. -4,573.000 ROSS STORES INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 97.050000 -235,128.19 443,765.54 208,637.35

KR2F19020002 KR2F19020002: S&P 500 INDEX S 778296103 20200608S002570 GT.. -744.000 ROSS STORES INC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 102.480000 -38,253.96 76,237.85 37,983.89

KR2F19020002 KR2F19020002: S&P 500 INDEX S 78409V104 20200429S002730 GT.. -3,089.000 S&P GLOBAL INC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 294.420000 -390,413.27 909,420.11 519,006.84

KR2F19020002 KR2F19020002: S&P 500 INDEX S 78409V104 20200608S002190 GT.. -503.000 S&P GLOBAL INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 333.370000 -63,573.29 167,677.63 104,104.34

KR2F19020002 KR2F19020002: S&P 500 INDEX S 78409V104 20200622S004040 GT.. -95.000 S&P GLOBAL INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 323.730000 -12,006.88 30,752.96 18,746.08

KR2F19020002 KR2F19020002: S&P 500 INDEX S 78410G104 20200429S002500 GT.. -1,423.000 SBA COMMUNICATIONS CORP KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 291.470000 -271,007.51 414,741.97 143,734.46
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 78410G104 20200608S002870 GT.. -232.000 SBA COMMUNICATIONS CORP KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 297.180000 -44,183.94 68,942.49 24,758.55

KR2F19020002 KR2F19020002: S&P 500 INDEX S 78410G104 20200625S000360 GT.. -161.000 SBA COMMUNICATIONS CORP KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 287.770000 -31,622.63 46,328.73 14,706.10

KR2F19020002 KR2F19020002: S&P 500 INDEX S 78440X101 20200430S000770 GT.. -1,030.000 SL GREEN REALTY CORP KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 54.530000 -109,711.24 56,156.92 -53,554.32

KR2F19020002 KR2F19020002: S&P 500 INDEX S 78440X101 20200608S000610 GT.. -168.000 SL GREEN REALTY CORP KENTUCKY
RET.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 55.040000 -17,894.65 9,245.25 -8,649.40

KR2F19020002 KR2F19020002: S&P 500 INDEX S 78440X101 20200622S005060 GT.. -307.000 SL GREEN REALTY CORP KENTUCKY
RET.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 51.870000 -32,700.34 15,921.43 -16,778.91

KR2F19020002 KR2F19020002: S&P 500 INDEX S 78486Q101 20200429S003290 GT.. -652.000 SVB FINANCIAL GROUP KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 201.430000 -177,653.71 131,324.56 -46,329.15

KR2F19020002 KR2F19020002: S&P 500 INDEX S 78486Q101 20200608S004520 GT.. -106.000 SVB FINANCIAL GROUP KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 235.200000 -28,882.35 24,929.84 -3,952.51

KR2F19020002 KR2F19020002: S&P 500 INDEX S 79466L302 20200429S001360 GT.. -11,212.000 SALESFORCE.COM INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 160.430000 -1,182,270.33 1,798,617.31 616,346.98

KR2F19020002 KR2F19020002: S&P 500 INDEX S 79466L302 20200608S001260 GT.. -1,825.000 SALESFORCE.COM INC KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 173.880000 -192,440.54 317,310.29 124,869.75

KR2F19020002 KR2F19020002: S&P 500 INDEX S 79466L302 20200622S003580 GT.. -213.000 SALESFORCE.COM INC KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 186.950000 -22,460.18 39,817.86 17,357.68

KR2F19020002 KR2F19020002: S&P 500 INDEX S 806407102 20200429S001880 GT.. -1,855.000 HENRY SCHEIN INC KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 56.950000 -106,717.27 105,626.00 -1,091.27

KR2F19020002 KR2F19020002: S&P 500 INDEX S 806407102 20200608S002230 GT.. -302.000 HENRY SCHEIN INC KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 65.830000 -17,373.92 19,877.95 2,504.03

KR2F19020002 KR2F19020002: S&P 500 INDEX S 806407102 20200622S000390 GT.. -144.000 HENRY SCHEIN INC KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 60.420000 -8,284.25 8,699.20 414.95

KR2F19020002 KR2F19020002: S&P 500 INDEX S 806857108 20200429S004130 GT.. -17,500.000 SCHLUMBERGER LTD KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 18.200000 -721,969.23 318,361.71 -403,607.52

KR2F19020002 KR2F19020002: S&P 500 INDEX S 806857108 20200608S004770 GT.. -2,849.000 SCHLUMBERGER LTD KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 21.990000 -117,536.59 62,626.75 -54,909.84

KR2F19020002 KR2F19020002: S&P 500 INDEX S 806857108 20200622S002420 GT.. -870.000 SCHLUMBERGER LTD KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 19.710000 -35,892.18 17,140.79 -18,751.39

KR2F19020002 KR2F19020002: S&P 500 INDEX S 808513105 20200430S000970 GT.. -14,452.000 CHARLES SCHWAB CORP/THE KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 38.790000 -415,930.58 560,472.30 144,541.72

KR2F19020002 KR2F19020002: S&P 500 INDEX S 808513105 20200608S001760 GT.. -2,353.000 CHARLES SCHWAB CORP/THE KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 42.820000 -67,719.67 100,735.58 33,015.91

KR2F19020002 KR2F19020002: S&P 500 INDEX S 81211K100 20200429S000440 GT.. -1,953.000 SEALED AIR CORP KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 29.650000 -55,995.44 57,890.52 1,895.08

KR2F19020002 KR2F19020002: S&P 500 INDEX S 81211K100 20200608S000580 GT.. -318.000 SEALED AIR CORP KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 35.130000 -9,117.54 11,168.70 2,051.16

KR2F19020002 KR2F19020002: S&P 500 INDEX S 816851109 20200429S004030 GT.. -3,563.000 SEMPRA ENERGY KENTUCKY RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 129.580000 -337,160.55 461,656.61 124,496.06

KR2F19020002 KR2F19020002: S&P 500 INDEX S 816851109 20200608S004530 GT.. -580.000 SEMPRA ENERGY KENTUCKY RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 133.790000 -54,884.40 77,592.13 22,707.73

KR2F19020002 KR2F19020002: S&P 500 INDEX S 81762P102 20200429S002970 GT.. -2,384.000 SERVICENOW INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 321.990000 -683,958.37 767,589.31 83,630.94

KR2F19020002 KR2F19020002: S&P 500 INDEX S 81762P102 20200608S004220 GT.. -389.000 SERVICENOW INC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 390.460000 -111,602.27 151,882.66 40,280.39

KR2F19020002 KR2F19020002: S&P 500 INDEX S 824348106 20200429S000800 GT.. -1,039.000 SHERWIN-WILLIAMS CO/THE KENTUCKY .. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 538.860000 -293,153.11 559,855.37 266,702.26

KR2F19020002 KR2F19020002: S&P 500 INDEX S 824348106 20200608S004470 GT.. -169.000 SHERWIN-WILLIAMS CO/THE KENTUCKY .. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 585.290000 -47,683.23 98,910.55 51,227.32

KR2F19020002 KR2F19020002: S&P 500 INDEX S 824348106 20200622S004240 GT.. -33.000 SHERWIN-WILLIAMS CO/THE KENTUCKY .. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 584.670000 -9,310.93 19,293.43 9,982.50

KR2F19020002 KR2F19020002: S&P 500 INDEX S 828806109 20200429S004240 GT.. -3,879.000 SIMON PROPERTY GROUP INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 68.800000 -420,747.47 266,840.21 -153,907.26

KR2F19020002 KR2F19020002: S&P 500 INDEX S 828806109 20200608S001240 GT.. -631.000 SIMON PROPERTY GROUP INC
KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 88.600000 -68,443.32 55,900.63 -12,542.69

KR2F19020002 KR2F19020002: S&P 500 INDEX S 828806109 20200625S003920 GT.. -669.000 SIMON PROPERTY GROUP INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 65.110000 -70,621.78 43,552.60 -27,069.18

KR2F19020002 KR2F19020002: S&P 500 INDEX S 83088M102 20200429S001500 GT.. -2,154.000 SKYWORKS SOLUTIONS INC KENTUCKY .. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 106.220000 -188,954.69 228,776.66 39,821.97

KR2F19020002 KR2F19020002: S&P 500 INDEX S 83088M102 20200608S004940 GT.. -350.000 SKYWORKS SOLUTIONS INC KENTUCKY .. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 136.160000 -30,702.94 47,652.31 16,949.37

KR2F19020002 KR2F19020002: S&P 500 INDEX S 83088M102 20200622S000770 GT.. -57.000 SKYWORKS SOLUTIONS INC KENTUCKY .. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 127.350000 -5,000.19 7,258.35 2,258.16

KR2F19020002 KR2F19020002: S&P 500 INDEX S 831865209 20200430S000620 GT.. -1,733.000 AO SMITH CORP KENTUCKY RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 44.060000 -90,835.42 76,341.29 -14,494.13

KR2F19020002 KR2F19020002: S&P 500 INDEX S 831865209 20200608S000450 GT.. -282.000 A O SMITH CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 52.000000 -14,781.07 14,661.55 -119.52

KR2F19020002 KR2F19020002: S&P 500 INDEX S 832696405 20200430S000300 GT.. -1,442.000 JM SMUCKER CO/THE KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 114.190000 -133,106.81 164,647.52 31,540.71

KR2F19020002 KR2F19020002: S&P 500 INDEX S 832696405 20200608S001850 GT.. -235.000 JM SMUCKER CO/THE KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 107.440000 -21,692.16 25,246.08 3,553.92

KR2F19020002 KR2F19020002: S&P 500 INDEX S 833034101 20200430S000560 GT.. -694.000 SNAP-ON INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 135.520000 -68,120.44 94,043.59 25,923.15

KR2F19020002 KR2F19020002: S&P 500 INDEX S 833034101 20200608S004260 GT.. -112.000 SNAP-ON INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 152.200000 -10,993.50 17,045.18 6,051.68
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 842587107 20200429S000540 GT.. -13,256.000 SOUTHERN CO/THE KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 57.370000 -592,743.31 760,380.49 167,637.18

KR2F19020002 KR2F19020002: S&P 500 INDEX S 842587107 20200608S003380 GT.. -2,159.000 SOUTHERN CO/THE KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 58.450000 -96,539.89 126,174.57 29,634.68

KR2F19020002 KR2F19020002: S&P 500 INDEX S 844741108 20200429S002590 GT.. -5,987.000 SOUTHWEST AIRLINES CO KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 30.970000 -162,193.15 185,368.39 23,175.24

KR2F19020002 KR2F19020002: S&P 500 INDEX S 844741108 20200625S000180 GT.. -146.000 SOUTHWEST AIRLINES CO KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 32.250000 -4,120.74 4,707.29 586.55

KR2F19020002 KR2F19020002: S&P 500 INDEX S 854502101 20200429S001550 GT.. -1,922.000 STANLEY BLACK & DECKER INC KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 122.090000 -164,871.73 234,637.37 69,765.64

KR2F19020002 KR2F19020002: S&P 500 INDEX S 854502101 20200608S003300 GT.. -313.000 STANLEY BLACK & DECKER INC KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 146.640000 -26,849.56 45,894.95 19,045.39

KR2F19020002 KR2F19020002: S&P 500 INDEX S 855244109 20200429S000130 GT.. -14,928.000 STARBUCKS CORP KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 76.860000 -708,474.64 1,147,228.76 438,754.12

KR2F19020002 KR2F19020002: S&P 500 INDEX S 855244109 20200608S004810 GT.. -2,431.000 STARBUCKS CORP KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 82.140000 -115,373.92 199,659.69 84,285.77

KR2F19020002 KR2F19020002: S&P 500 INDEX S 857477103 20200429S002370 GT.. -4,596.000 STATE STREET CORP KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 64.460000 -250,195.57 296,217.14 46,021.57

KR2F19020002 KR2F19020002: S&P 500 INDEX S 857477103 20200608S001820 GT.. -749.000 STATE STREET CORP KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 70.700000 -40,773.82 52,947.50 12,173.68

KR2F19020002 KR2F19020002: S&P 500 INDEX S 857477103 20200622S004780 GT.. -294.000 STATE STREET CORP KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 65.400000 -16,004.68 19,224.96 3,220.28

KR2F19020002 KR2F19020002: S&P 500 INDEX S 863667101 20200429S000260 GT.. -4,070.000 STRYKER CORP KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 192.680000 -509,663.09 784,159.73 274,496.64

KR2F19020002 KR2F19020002: S&P 500 INDEX S 863667101 20200608S003780 GT.. -663.000 STRYKER CORP KENTUCKY
RETIREMENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 207.030000 -83,023.74 137,252.88 54,229.14

KR2F19020002 KR2F19020002: S&P 500 INDEX S 871607107 20200429S003700 GT.. -1,900.000 SYNOPSYS INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 158.010000 -180,767.10 300,198.11 119,431.01

KR2F19020002 KR2F19020002: S&P 500 INDEX S 871607107 20200608S003730 GT.. -310.000 SYNOPSYS INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 182.970000 -29,493.58 56,717.11 27,223.53

KR2F19020002 KR2F19020002: S&P 500 INDEX S 87165B103 20200429S000730 GT.. -7,134.000 SYNCHRONY FINANCIAL KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 21.050000 -214,578.55 150,113.87 -64,464.68

KR2F19020002 KR2F19020002: S&P 500 INDEX S 87165B103 20200608S002880 GT.. -1,162.000 SYNCHRONY FINANCIAL KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 25.520000 -34,950.98 29,644.86 -5,306.12

KR2F19020002 KR2F19020002: S&P 500 INDEX S 87165B103 20200622S000470 GT.. -441.000 SYNCHRONY FINANCIAL KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 23.770000 -13,264.53 10,479.02 -2,785.51

KR2F19020002 KR2F19020002: S&P 500 INDEX S 871829107 20200429S003010 GT.. -6,449.000 SYSCO CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 58.600000 -306,556.91 377,854.67 71,297.76

KR2F19020002 KR2F19020002: S&P 500 INDEX S 871829107 20200608S003980 GT.. -1,050.000 SYSCO CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 61.590000 -49,912.35 64,660.19 14,747.84

KR2F19020002 KR2F19020002: S&P 500 INDEX S 872540109 20200429S001150 GT.. -15,329.000 TJX COS INC/THE KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 51.540000 -500,959.59 789,924.22 288,964.63

KR2F19020002 KR2F19020002: S&P 500 INDEX S 872540109 20200608S003480 GT.. -2,495.000 TJX COS INC/THE KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 57.260000 -81,537.88 142,841.83 61,303.95

KR2F19020002 KR2F19020002: S&P 500 INDEX S 872590104 20200429S002120 GT.. -432.000 T-MOBILE US INC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 89.310000 -35,562.75 38,577.82 3,015.07

KR2F19020002 KR2F19020002: S&P 500 INDEX S 872590104 20200608S003060 GT.. -784.000 T-MOBILE US INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 101.130000 -64,539.81 79,278.28 14,738.47

KR2F19020002 KR2F19020002: S&P 500 INDEX S 874054109 20200429S004210 GT.. -1,431.000 TAKE-TWO INTERACTIVE SOFTWARE
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 121.180000 -155,030.26 173,394.01 18,363.75

KR2F19020002 KR2F19020002: S&P 500 INDEX S 874054109 20200608S002160 GT.. -233.000 TAKE-TWO INTERACTIVE SOFTWARE
KEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 128.910000 -25,242.52 30,033.61 4,791.09

KR2F19020002 KR2F19020002: S&P 500 INDEX S 876030107 20200429S001850 GT.. -3,488.000 TAPESTRY INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 17.050000 -141,429.32 59,442.92 -81,986.40

KR2F19020002 KR2F19020002: S&P 500 INDEX S 876030107 20200608S003120 GT.. -568.000 TAPESTRY INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 17.310000 -23,030.92 9,827.60 -13,203.32

KR2F19020002 KR2F19020002: S&P 500 INDEX S 876030107 20200625S002000 GT.. -96.000 TAPESTRY INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 12.800000 -3,778.89 1,228.05 -2,550.84

KR2F19020002 KR2F19020002: S&P 500 INDEX S 87612E106 20200429S002660 GT.. -6,405.000 TARGET CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 112.100000 -481,708.45 717,936.59 236,228.14

KR2F19020002 KR2F19020002: S&P 500 INDEX S 87612E106 20200608S002790 GT.. -1,043.000 TARGET CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 121.530000 -78,442.14 126,745.16 48,303.02

KR2F19020002 KR2F19020002: S&P 500 INDEX S 879360105 20200625S001340 GT.. -30.000 TELEDYNE TECHNOLOGIES INC KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 307.650000 -9,629.32 9,229.06 -400.26

KR2F19020002 KR2F19020002: S&P 500 INDEX S 879369106 20200429S001440 GT.. -585.000 TELEFLEX INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 353.130000 -181,595.01 206,572.09 24,977.08

KR2F19020002 KR2F19020002: S&P 500 INDEX S 879369106 20200608S003820 GT.. -96.000 TELEFLEX INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 376.580000 -29,800.21 36,150.16 6,349.95

KR2F19020002 KR2F19020002: S&P 500 INDEX S 882508104 20200429S002880 GT.. -11,816.000 TEXAS INSTRUMENTS INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 119.400000 -741,625.24 1,410,710.60 669,085.36

KR2F19020002 KR2F19020002: S&P 500 INDEX S 882508104 20200608S002590 GT.. -1,924.000 TEXAS INSTRUMENTS INC KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 131.440000 -120,758.88 252,870.54 132,111.66
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 882508104 20200622S002690 GT.. -153.000 TEXAS INSTRUMENTS INC KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 124.885032 -9,602.97 19,105.83 9,502.86

KR2F19020002 KR2F19020002: S&P 500 INDEX S 883203101 20200429S001160 GT.. -2,885.000 TEXTRON INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 30.020000 -90,265.17 86,584.14 -3,681.03

KR2F19020002 KR2F19020002: S&P 500 INDEX S 883203101 20200608S002650 GT.. -470.000 TEXTRON INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 39.120000 -14,705.24 18,382.46 3,677.22

KR2F19020002 KR2F19020002: S&P 500 INDEX S 883203101 20200622S003530 GT.. -90.000 TEXTRON INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 34.510000 -2,815.90 3,105.15 289.25

KR2F19020002 KR2F19020002: S&P 500 INDEX S 883556102 20200429S001310 GT.. -5,069.000 THERMO FISHER SCIENTIFIC INC KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 335.620000 -834,563.68 1,701,182.16 866,618.48

KR2F19020002 KR2F19020002: S&P 500 INDEX S 883556102 20200608S002760 GT.. -825.000 THERMO FISHER SCIENTIFIC INC KENTU.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 354.200000 -135,828.57 292,202.35 156,373.78

KR2F19020002 KR2F19020002: S&P 500 INDEX S 883556102 20200622S002900 GT.. -110.000 THERMO FISHER SCIENTIFIC INC KENTU.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 352.730000 -18,110.48 38,798.61 20,688.13

KR2F19020002 KR2F19020002: S&P 500 INDEX S 88579Y101 20200429S000330 GT.. -7,268.000 3M CO KENTUCKY RETIREMENT
SYSTEMS UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 156.260000 -759,028.13 1,135,618.07 376,589.94

KR2F19020002 KR2F19020002: S&P 500 INDEX S 88579Y101 20200608S001170 GT.. -1,184.000 3M CO KENTUCKY RETIREMENT
SYSTEMS UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 167.410000 -123,650.15 198,200.17 74,550.02

KR2F19020002 KR2F19020002: S&P 500 INDEX S 886547108 20200429S002010 GT.. -1,364.000 TIFFANY & CO KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 127.360000 -119,925.51 173,704.97 53,779.46

KR2F19020002 KR2F19020002: S&P 500 INDEX S 886547108 20200608S002850 GT.. -222.000 TIFFANY & CO KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 121.990000 -19,518.67 27,079.51 7,560.84

KR2F19020002 KR2F19020002: S&P 500 INDEX S 892356106 20200429S001220 GT.. -1,496.000 TRACTOR SUPPLY CO KENTUCKY RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 101.120000 -122,600.43 151,260.95 28,660.52

KR2F19020002 KR2F19020002: S&P 500 INDEX S 892356106 20200608S000930 GT.. -244.000 TRACTOR SUPPLY CO KENTUCKY RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 122.130000 -19,996.33 29,797.23 9,800.90

KR2F19020002 KR2F19020002: S&P 500 INDEX S 892356106 20200622S001530 GT.. -175.000 TRACTOR SUPPLY CO KENTUCKY RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 127.670000 -14,341.63 22,340.44 7,998.81

KR2F19020002 KR2F19020002: S&P 500 INDEX S 893641100 20200429S002820 GT.. -629.000 TRANSDIGM GROUP INC KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 371.180000 -216,194.22 233,462.34 17,268.12

KR2F19020002 KR2F19020002: S&P 500 INDEX S 893641100 20200608S004640 GT.. -103.000 TRANSDIGM GROUP INC KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 490.780000 -35,402.23 50,548.45 15,146.22

KR2F19020002 KR2F19020002: S&P 500 INDEX S 89417E109 20200429S001720 GT.. -3,263.000 TRAVELERS COS INC/THE KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 106.000000 -266,871.73 345,845.88 78,974.15

KR2F19020002 KR2F19020002: S&P 500 INDEX S 89417E109 20200608S002950 GT.. -531.000 TRAVELERS COS INC/THE KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 124.360000 -43,429.02 66,029.72 22,600.70

KR2F19020002 KR2F19020002: S&P 500 INDEX S 89417E109 20200622S001310 GT.. -24.000 TRAVELERS COS INC/THE KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 116.560000 -1,962.89 2,797.19 834.30

KR2F19020002 KR2F19020002: S&P 500 INDEX S 89832Q109 20200429S004080 GT.. -16,952.000 TRUIST FINANCIAL CORP KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 39.200000 -570,945.97 664,376.57 93,430.60

KR2F19020002 KR2F19020002: S&P 500 INDEX S 89832Q109 20200608S004590 GT.. -2,760.000 TRUIST FINANCIAL CORP KENTUCKY
RET.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 44.310000 -92,957.23 122,272.19 29,314.96

KR2F19020002 KR2F19020002: S&P 500 INDEX S 90184L102 20200429S002670 GT.. -9,814.000 TWITTER INC KENTUCKY RETIREMENT S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 31.090000 -381,457.97 305,036.90 -76,421.07

KR2F19020002 KR2F19020002: S&P 500 INDEX S 90184L102 20200608S001750 GT.. -1,597.000 TWITTER INC KENTUCKY RETIREMENT S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 34.870000 -62,073.40 55,674.17 -6,399.23

KR2F19020002 KR2F19020002: S&P 500 INDEX S 902494103 20200429S002850 GT.. -3,731.000 TYSON FOODS INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 63.300000 -167,218.95 236,139.10 68,920.15

KR2F19020002 KR2F19020002: S&P 500 INDEX S 902494103 20200608S004880 GT.. -608.000 TYSON FOODS INC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 64.920000 -27,249.83 39,465.92 12,216.09

KR2F19020002 KR2F19020002: S&P 500 INDEX S 902653104 20200429S002410 GT.. -3,704.000 UDR INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 38.110000 -151,047.12 141,128.54 -9,918.58

KR2F19020002 KR2F19020002: S&P 500 INDEX S 902653104 20200608S002940 GT.. -603.000 UDR INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 41.700000 -24,590.01 25,140.02 550.01

KR2F19020002 KR2F19020002: S&P 500 INDEX S 902653104 20200625S003830 GT.. -244.000 UDR INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 36.390000 -9,908.11 8,877.13 -1,030.98

KR2F19020002 KR2F19020002: S&P 500 INDEX S 902973304 20200429S001240 GT.. -17,966.000 US BANCORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 38.460000 -649,220.30 690,822.33 41,602.03

KR2F19020002 KR2F19020002: S&P 500 INDEX S 902973304 20200608S003320 GT.. -2,925.000 US BANCORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 42.370000 -105,697.95 123,907.57 18,209.62

KR2F19020002 KR2F19020002: S&P 500 INDEX S 902973304 20200622S003150 GT.. -115.000 US BANCORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 38.870000 -4,155.65 4,469.09 313.44

KR2F19020002 KR2F19020002: S&P 500 INDEX S 90384S303 20200429S001170 GT.. -723.000 ULTA BEAUTY INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 226.160000 -165,050.82 163,504.64 -1,546.18

KR2F19020002 KR2F19020002: S&P 500 INDEX S 90384S303 20200608S005030 GT.. -117.000 ULTA BEAUTY INC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 252.080000 -26,709.47 29,491.82 2,782.35

KR2F19020002 KR2F19020002: S&P 500 INDEX S 90384S303 20200625S001840 GT.. -65.000 ULTA BEAUTY INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 200.000000 -14,794.15 12,999.22 -1,794.93

KR2F19020002 KR2F19020002: S&P 500 INDEX S 904311107 20200430S000950 GT.. -2,379.000 UNDER ARMOUR INC KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 10.870000 -57,864.28 25,841.31 -32,022.97

KR2F19020002 KR2F19020002: S&P 500 INDEX S 904311107 20200608S000650 GT.. -387.000 UNDER ARMOUR INC KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 11.100000 -9,412.98 4,292.70 -5,120.28

KR2F19020002 KR2F19020002: S&P 500 INDEX S 904311206 20200429S004040 GT.. -2,460.000 UNDER ARMOUR INC KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 9.790000 -57,027.40 24,064.41 -32,962.99

KR2F19020002 KR2F19020002: S&P 500 INDEX S 904311206 20200608S002660 GT.. -400.000 UNDER ARMOUR INC KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 9.840000 -9,272.75 3,932.91 -5,339.84
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 907818108 20200429S003950 GT.. -8,775.000 UNION PACIFIC CORP KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 163.050000 -686,532.86 1,430,666.32 744,133.46

KR2F19020002 KR2F19020002: S&P 500 INDEX S 907818108 20200608S003920 GT.. -1,429.000 UNION PACIFIC CORP KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 184.830000 -111,801.19 264,105.51 152,304.32

KR2F19020002 KR2F19020002: S&P 500 INDEX S 907818108 20200622S004430 GT.. -397.000 UNION PACIFIC CORP KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 167.850000 -31,060.23 66,631.99 35,571.76

KR2F19020002 KR2F19020002: S&P 500 INDEX S 910047109 20200429S003080 GT.. -989.000 UNITED AIRLINES HOLDINGS INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 31.210000 -59,004.18 30,858.58 -28,145.60

KR2F19020002 KR2F19020002: S&P 500 INDEX S 910047109 20200608S000870 GT.. -513.000 UNITED AIRLINES HOLDINGS INC
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 42.405009 -30,605.81 21,749.43 -8,856.38

KR2F19020002 KR2F19020002: S&P 500 INDEX S 911312106 20200429S003060 GT.. -8,858.000 UNITED PARCEL SERVICE INC
KENTUCKY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 96.110000 -754,320.14 851,257.12 96,936.98

KR2F19020002 KR2F19020002: S&P 500 INDEX S 911312106 20200608S004090 GT.. -1,442.000 UNITED PARCEL SERVICE INC
KENTUCKY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 106.650000 -122,796.30 153,775.08 30,978.78

KR2F19020002 KR2F19020002: S&P 500 INDEX S 911363109 20200430S000460 GT.. -950.000 UNITED RENTALS INC KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 127.980000 -101,334.55 121,571.18 20,236.63

KR2F19020002 KR2F19020002: S&P 500 INDEX S 911363109 20200608S000240 GT.. -155.000 UNITED RENTALS INC KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 161.360000 -16,533.53 25,009.08 8,475.55

KR2F19020002 KR2F19020002: S&P 500 INDEX S 911363109 20200622S005040 GT.. -227.000 UNITED RENTALS INC KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 155.510000 -24,213.62 35,298.28 11,084.66

KR2F19020002 KR2F19020002: S&P 500 INDEX S 91324P102 20200429S004050 GT.. -11,975.000 UNITEDHEALTH GROUP INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 287.650000 -1,589,053.57 3,444,442.81 1,855,389.24

KR2F19020002 KR2F19020002: S&P 500 INDEX S 91324P102 20200608S000970 GT.. -1,950.000 UNITEDHEALTH GROUP INC KENTUCKY
R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 311.850000 -258,760.29 608,079.43 349,319.14

KR2F19020002 KR2F19020002: S&P 500 INDEX S 913903100 20200429S001190 GT.. -1,015.000 UNIVERSAL HEALTH SERVICES INC
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 110.530000 -118,183.35 112,177.86 -6,005.49

KR2F19020002 KR2F19020002: S&P 500 INDEX S 913903100 20200608S004830 GT.. -166.000 UNIVERSAL HEALTH SERVICES INC
KENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 109.160000 -19,328.51 18,118.90 -1,209.61

KR2F19020002 KR2F19020002: S&P 500 INDEX S 913903100 20200625S002840 GT.. -84.000 UNIVERSAL HEALTH SERVICES INC
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 89.300000 -9,741.97 7,500.40 -2,241.57

KR2F19020002 KR2F19020002: S&P 500 INDEX S 91529Y106 20200430S000850 GT.. -2,607.000 UNUM GROUP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 18.040000 -65,903.95 47,009.69 -18,894.26

KR2F19020002 KR2F19020002: S&P 500 INDEX S 91529Y106 20200608S005120 GT.. -425.000 UNUM GROUP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 18.570000 -10,743.83 7,888.88 -2,854.95

KR2F19020002 KR2F19020002: S&P 500 INDEX S 918204108 20200429S002580 GT.. -4,140.000 VF CORP KENTUCKY RETIREMENT SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 60.280000 -245,926.44 249,522.63 3,596.19

KR2F19020002 KR2F19020002: S&P 500 INDEX S 918204108 20200608S001390 GT.. -674.000 VF CORP KENTUCKY RETIREMENT SYST.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 68.310000 -40,037.30 46,034.86 5,997.56

KR2F19020002 KR2F19020002: S&P 500 INDEX S 918204108 20200622S003460 GT.. -59.000 VF CORP KENTUCKY RETIREMENT SYST.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 63.290000 -3,504.75 3,733.58 228.83

KR2F19020002 KR2F19020002: S&P 500 INDEX S 91913Y100 20200429S003310 GT.. -5,191.000 VALERO ENERGY CORP KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 66.280000 -223,841.89 344,012.94 120,171.05

KR2F19020002 KR2F19020002: S&P 500 INDEX S 91913Y100 20200608S000780 GT.. -845.000 VALERO ENERGY CORP KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 74.640000 -36,437.37 63,063.06 26,625.69

KR2F19020002 KR2F19020002: S&P 500 INDEX S 92220P105 20200429S003670 GT.. -1,149.000 VARIAN MEDICAL SYSTEMS INC KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 115.700000 -94,347.41 132,927.74 38,580.33

KR2F19020002 KR2F19020002: S&P 500 INDEX S 92220P105 20200608S001880 GT.. -187.000 VARIAN MEDICAL SYSTEMS INC KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 132.370000 -15,355.06 24,751.24 9,396.18

KR2F19020002 KR2F19020002: S&P 500 INDEX S 92276F100 20200429S004020 GT.. -4,711.000 VENTAS INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 32.660000 -247,126.27 153,822.52 -93,303.75

KR2F19020002 KR2F19020002: S&P 500 INDEX S 92276F100 20200608S004560 GT.. -767.000 VENTAS INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 43.270000 -40,234.74 33,181.60 -7,053.14

KR2F19020002 KR2F19020002: S&P 500 INDEX S 92276F100 20200625S003250 GT.. -114.000 VENTAS INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 34.390000 -5,897.87 3,919.51 -1,978.36

KR2F19020002 KR2F19020002: S&P 500 INDEX S 92343E102 20200429S003540 GT.. -1,306.000 VERISIGN INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 211.390000 -148,261.33 276,059.43 127,798.10

KR2F19020002 KR2F19020002: S&P 500 INDEX S 92343E102 20200608S001070 GT.. -212.000 VERISIGN INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 211.280000 -24,066.92 44,788.78 20,721.86

KR2F19020002 KR2F19020002: S&P 500 INDEX S 92343V104 20200429S002570 GT.. -52,278.000 VERIZON COMMUNICATIONS INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 58.120000 -2,294,891.06 3,037,938.12 743,047.06

KR2F19020002 KR2F19020002: S&P 500 INDEX S 92343V104 20200608S001360 GT.. -8,511.000 VERIZON COMMUNICATIONS INC
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 57.740000 -373,614.48 491,350.44 117,735.96

KR2F19020002 KR2F19020002: S&P 500 INDEX S 92345Y106 20200429S002400 GT.. -2,072.000 VERISK ANALYTICS INC KENTUCKY RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 153.070000 -216,039.21 317,138.49 101,099.28

KR2F19020002 KR2F19020002: S&P 500 INDEX S 92345Y106 20200608S002170 GT.. -337.000 VERISK ANALYTICS INC KENTUCKY RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 166.130000 -35,137.65 55,982.04 20,844.39

KR2F19020002 KR2F19020002: S&P 500 INDEX S 92532F100 20200429S001470 GT.. -3,250.000 VERTEX PHARMACEUTICALS INC KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 251.050000 -430,800.72 815,870.08 385,069.36

KR2F19020002 KR2F19020002: S&P 500 INDEX S 92532F100 20200608S003390 GT.. -529.000 VERTEX PHARMACEUTICALS INC KENTU.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 265.690000 -70,121.10 140,542.93 70,421.83

KR2F19020002 KR2F19020002: S&P 500 INDEX S 92532F100 20200622S003180 GT.. -59.000 VERTEX PHARMACEUTICALS INC KENTU.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 293.270000 -7,820.69 17,302.10 9,481.41

KR2F19020002 KR2F19020002: S&P 500 INDEX S 92556H206 20200430S000390 GT.. -6,831.000 VIACOMCBS INC KENTUCKY RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 18.990000 -281,383.54 129,666.59 -151,716.95

KR2F19020002 KR2F19020002: S&P 500 INDEX S 92556H206 20200608S000180 GT.. -1,112.000 VIACOMCBS INC KENTUCKY RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 24.820000 -45,805.66 27,590.89 -18,214.77

KR2F19020002 KR2F19020002: S&P 500 INDEX S 92556H206 20200622S002730 GT.. -28,964.000 VIACOMCBS INC KENTUCKY RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 23.690000 -1,193,089.26 685,924.76 -507,164.50
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 92826C839 20200430S000180 GT.. -21,638.000 VISA INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 181.790000 -1,869,002.69 3,933,322.79 2,064,320.10

KR2F19020002 KR2F19020002: S&P 500 INDEX S 92826C839 20200608S000060 GT.. -3,523.000 VISA INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 199.610000 -304,302.45 703,184.06 398,881.61

KR2F19020002 KR2F19020002: S&P 500 INDEX S 929042109 20200429S000940 GT.. -2,002.000 VORNADO REALTY TRUST KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 44.290000 -123,233.08 88,651.60 -34,581.48

KR2F19020002 KR2F19020002: S&P 500 INDEX S 929042109 20200608S000480 GT.. -326.000 VORNADO REALTY TRUST KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 43.760000 -20,066.93 14,262.99 -5,803.94

KR2F19020002 KR2F19020002: S&P 500 INDEX S 929160109 20200429S004120 GT.. -1,673.000 VULCAN MATERIALS CO KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 116.650000 -137,069.97 195,138.58 58,068.61

KR2F19020002 KR2F19020002: S&P 500 INDEX S 929160109 20200608S003410 GT.. -272.000 VULCAN MATERIALS CO KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 124.130000 -22,285.14 33,760.57 11,475.43

KR2F19020002 KR2F19020002: S&P 500 INDEX S 929160109 20200622S002220 GT.. -256.000 VULCAN MATERIALS CO KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 120.050000 -20,974.25 30,730.20 9,755.95

KR2F19020002 KR2F19020002: S&P 500 INDEX S 92939U106 20200429S000790 GT.. -3,987.000 WEC ENERGY GROUP INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 93.310000 -228,655.70 371,988.84 143,333.14

KR2F19020002 KR2F19020002: S&P 500 INDEX S 92939U106 20200608S003190 GT.. -650.000 WEC ENERGY GROUP INC KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 92.850000 -37,277.70 60,346.28 23,068.58

KR2F19020002 KR2F19020002: S&P 500 INDEX S 929740108 20200429S000950 GT.. -2,301.000 WESTINGHOUSE AIR BRAKE TECHNOL K.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 59.180000 -157,590.66 136,152.91 -21,437.75

KR2F19020002 KR2F19020002: S&P 500 INDEX S 929740108 20200608S001010 GT.. -375.000 WESTINGHOUSE AIR BRAKE TECHNOL K.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 70.680000 -25,682.96 26,501.60 818.64

KR2F19020002 KR2F19020002: S&P 500 INDEX S 929740108 20200625S001190 GT.. -12.000 WESTINGHOUSE AIR BRAKE TECHNOL K.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 58.300000 -818.72 699.49 -119.23

KR2F19020002 KR2F19020002: S&P 500 INDEX S 931142103 20200429S001200 GT.. -17,931.000 WALMART INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 123.600000 -1,377,731.47 2,216,088.14 838,356.67

KR2F19020002 KR2F19020002: S&P 500 INDEX S 931142103 20200608S000860 GT.. -2,920.000 WALMART INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 121.560000 -224,358.70 354,925.45 130,566.75

KR2F19020002 KR2F19020002: S&P 500 INDEX S 931427108 20200429S001490 GT.. -9,477.000 WALGREENS BOOTS ALLIANCE INC
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 45.360000 -499,075.68 429,796.13 -69,279.55

KR2F19020002 KR2F19020002: S&P 500 INDEX S 931427108 20200608S005050 GT.. -1,543.000 WALGREENS BOOTS ALLIANCE INC
KENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 45.350000 -81,257.13 69,961.93 -11,295.20

KR2F19020002 KR2F19020002: S&P 500 INDEX S 94106L109 20200429S001560 GT.. -4,934.000 WASTE MANAGEMENT INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 100.940000 -311,936.80 497,989.94 186,053.14

KR2F19020002 KR2F19020002: S&P 500 INDEX S 94106L109 20200608S003840 GT.. -803.000 WASTE MANAGEMENT INC KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 112.200000 -50,767.18 90,088.58 39,321.40

KR2F19020002 KR2F19020002: S&P 500 INDEX S 941848103 20200429S003030 GT.. -815.000 WATERS CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 192.650000 -103,307.13 157,000.17 53,693.04

KR2F19020002 KR2F19020002: S&P 500 INDEX S 941848103 20200608S004760 GT.. -133.000 WATERS CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 208.930000 -16,858.71 27,786.07 10,927.36

KR2F19020002 KR2F19020002: S&P 500 INDEX S 941848103 20200622S002620 GT.. -133.000 WATERS CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 190.370000 -16,858.71 25,317.65 8,458.94

KR2F19020002 KR2F19020002: S&P 500 INDEX S 949746101 20200429S000690 GT.. -48,650.000 WELLS FARGO & CO KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 30.000000 -1,781,480.11 1,459,102.86 -322,377.25

KR2F19020002 KR2F19020002: S&P 500 INDEX S 949746101 20200608S003460 GT.. -7,920.000 WELLS FARGO & CO KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 31.670000 -290,016.91 250,761.45 -39,255.46

KR2F19020002 KR2F19020002: S&P 500 INDEX S 949746101 20200625S002300 GT.. -3,138.000 WELLS FARGO & CO KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 26.120000 -114,295.88 81,939.20 -32,356.68

KR2F19020002 KR2F19020002: S&P 500 INDEX S 95040Q104 20200429S002290 GT.. -5,129.000 WELLTOWER INC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 52.540000 -334,620.89 269,433.23 -65,187.66

KR2F19020002 KR2F19020002: S&P 500 INDEX S 95040Q104 20200608S001910 GT.. -835.000 WELLTOWER INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 61.600000 -54,476.20 51,428.60 -3,047.60

KR2F19020002 KR2F19020002: S&P 500 INDEX S 958102105 20200429S003790 GT.. -3,759.000 WESTERN DIGITAL CORP KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 47.730000 -174,819.97 179,384.91 4,564.94

KR2F19020002 KR2F19020002: S&P 500 INDEX S 958102105 20200608S004280 GT.. -612.000 WESTERN DIGITAL CORP KENTUCKY
RET.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 48.460000 -28,462.31 29,652.27 1,189.96

KR2F19020002 KR2F19020002: S&P 500 INDEX S 959802109 20200429S001450 GT.. -5,299.000 WESTERN UNION CO/THE KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 19.960000 -88,953.32 105,725.96 16,772.64

KR2F19020002 KR2F19020002: S&P 500 INDEX S 959802109 20200608S000320 GT.. -863.000 WESTERN UNION CO/THE KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 24.550000 -14,487.02 21,179.71 6,692.69

KR2F19020002 KR2F19020002: S&P 500 INDEX S 959802109 20200625S004900 GT.. -252.000 WESTERN UNION CO/THE KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 20.950000 -4,264.86 5,277.39 1,012.53

KR2F19020002 KR2F19020002: S&P 500 INDEX S 96145D105 20200429S001510 GT.. -3,260.000 WESTROCK CO KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 34.150000 -124,828.43 111,302.08 -13,526.35

KR2F19020002 KR2F19020002: S&P 500 INDEX S 96145D105 20200608S003230 GT.. -531.000 WESTROCK CO KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 32.050000 -20,332.48 17,014.19 -3,318.29

KR2F19020002 KR2F19020002: S&P 500 INDEX S 962166104 20200429S001730 GT.. -9,419.000 WEYERHAEUSER CO KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 22.360000 -240,864.76 210,533.54 -30,331.22

KR2F19020002 KR2F19020002: S&P 500 INDEX S 962166104 20200608S001550 GT.. -1,533.000 WEYERHAEUSER CO KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 23.420000 -39,202.22 35,890.56 -3,311.66

KR2F19020002 KR2F19020002: S&P 500 INDEX S 963320106 20200430S000540 GT.. -799.000 WHIRLPOOL CORP KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 122.500000 -74,478.51 97,869.34 23,390.83
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 963320106 20200608S000370 GT.. -130.000 WHIRLPOOL CORP KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 136.850000 -12,117.90 17,789.12 5,671.22

KR2F19020002 KR2F19020002: S&P 500 INDEX S 969457100 20200429S002470 GT.. -15,321.000 WILLIAMS COS INC/THE KENTUCKY RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 19.460000 -371,855.07 298,025.16 -73,829.91

KR2F19020002 KR2F19020002: S&P 500 INDEX S 969457100 20200608S003100 GT.. -2,495.000 WILLIAMS COS INC/THE KENTUCKY RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 21.140000 -60,555.99 52,724.42 -7,831.57

KR2F19020002 KR2F19020002: S&P 500 INDEX S 983134107 20200430S000510 GT.. -1,222.000 WYNN RESORTS LTD KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 89.030000 -128,323.69 108,783.08 -19,540.61

KR2F19020002 KR2F19020002: S&P 500 INDEX S 983134107 20200608S000350 GT.. -198.000 WYNN RESORTS LTD KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 101.610000 -20,792.22 20,116.84 -675.38

KR2F19020002 KR2F19020002: S&P 500 INDEX S 983134107 20200625S003910 GT.. -173.000 WYNN RESORTS LTD KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 75.210000 -17,941.55 13,009.74 -4,931.81

KR2F19020002 KR2F19020002: S&P 500 INDEX S 98389B100 20200429S001930 GT.. -6,628.000 XCEL ENERGY INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 65.080000 -260,774.24 431,290.99 170,516.75

KR2F19020002 KR2F19020002: S&P 500 INDEX S 98389B100 20200608S003040 GT.. -1,079.000 XCEL ENERGY INC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 65.260000 -42,452.53 70,405.89 27,953.36

KR2F19020002 KR2F19020002: S&P 500 INDEX S 983919101 20200429S003580 GT.. -3,179.000 XILINX INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 91.700000 -186,534.89 291,484.01 104,949.12

KR2F19020002 KR2F19020002: S&P 500 INDEX S 983919101 20200608S003290 GT.. -517.000 XILINX INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 96.200000 -30,336.12 49,730.42 19,394.30

KR2F19020002 KR2F19020002: S&P 500 INDEX S 983919101 20200622S001940 GT.. -466.000 XILINX INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 95.480000 -27,343.59 44,489.19 17,145.60

KR2F19020002 KR2F19020002: S&P 500 INDEX S 98419M100 20200429S003130 GT.. -2,277.000 XYLEM INC/NY KENTUCKY RETIREMENT .. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 73.790000 -107,030.56 167,999.03 60,968.47

KR2F19020002 KR2F19020002: S&P 500 INDEX S 98419M100 20200608S004010 GT.. -370.000 XYLEM INC/NY KENTUCKY RETIREMENT .. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 72.750000 -17,391.88 26,914.12 9,522.24

KR2F19020002 KR2F19020002: S&P 500 INDEX S 98419M100 20200622S002550 GT.. -5.000 XYLEM INC/NY KENTUCKY RETIREMENT .. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 65.290000 -235.03 326.40 91.37

KR2F19020002 KR2F19020002: S&P 500 INDEX S 98421M106 20200429S000160 GT.. -2,350.000 XEROX HOLDINGS CORP KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 19.290000 -59,563.07 45,312.86 -14,250.21

KR2F19020002 KR2F19020002: S&P 500 INDEX S 98421M106 20200608S001140 GT.. -383.000 XEROX HOLDINGS CORP KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 18.460000 -9,707.51 7,067.15 -2,640.36

KR2F19020002 KR2F19020002: S&P 500 INDEX S 98421M106 20200625S004340 GT.. -52.000 XEROX HOLDINGS CORP KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 15.470000 -1,305.07 804.03 -501.04

KR2F19020002 KR2F19020002: S&P 500 INDEX S 988498101 20200429S000350 GT.. -3,823.000 YUM! BRANDS INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 87.460000 -217,489.56 334,323.52 116,833.96

KR2F19020002 KR2F19020002: S&P 500 INDEX S 988498101 20200608S003630 GT.. -623.000 YUM! BRANDS INC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 96.520000 -35,442.32 60,125.96 24,683.64

KR2F19020002 KR2F19020002: S&P 500 INDEX S 988498101 20200625S000310 GT.. -97.000 YUM! BRANDS INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 86.560000 -5,634.25 8,395.40 2,761.15

KR2F19020002 KR2F19020002: S&P 500 INDEX S 989207105 20200429S000870 GT.. -682.000 ZEBRA TECHNOLOGIES CORP
KENTUCKY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 244.970000 -165,966.36 167,060.72 1,094.36

KR2F19020002 KR2F19020002: S&P 500 INDEX S 989207105 20200608S002670 GT.. -111.000 ZEBRA TECHNOLOGIES CORP
KENTUCKY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 277.550000 -27,012.12 30,806.53 3,794.41

KR2F19020002 KR2F19020002: S&P 500 INDEX S 98956P102 20200429S000670 GT.. -2,600.000 ZIMMER BIOMET HOLDINGS INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 120.860000 -263,506.91 314,209.55 50,702.64

KR2F19020002 KR2F19020002: S&P 500 INDEX S 98956P102 20200608S004660 GT.. -423.000 ZIMMER BIOMET HOLDINGS INC
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 137.400000 -42,870.55 58,115.74 15,245.19

KR2F19020002 KR2F19020002: S&P 500 INDEX S 989701107 20200430S000670 GT.. -2,155.000 ZIONS BANCORP NA KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 32.140000 -61,503.39 69,244.00 7,740.61

KR2F19020002 KR2F19020002: S&P 500 INDEX S 989701107 20200608S000490 GT.. -351.000 ZIONS BANCORP NA KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 38.610000 -10,017.49 13,549.18 3,531.69

KR2F19020002 KR2F19020002: S&P 500 INDEX S 989701107 20200622S001630 GT.. -100.000 ZIONS BANCORP NA KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 36.080000 -2,853.99 3,607.17 753.18

KR2F19020002 KR2F19020002: S&P 500 INDEX S 98978V103 20200429S002780 GT.. -6,020.000 ZOETIS INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 125.550000 -400,681.61 755,749.14 355,067.53

KR2F19020002 KR2F19020002: S&P 500 INDEX S 98978V103 20200608S004500 GT.. -981.000 ZOETIS INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 141.010000 -65,293.80 138,320.39 73,026.59

KR2F19020002 KR2F19020002: S&P 500 INDEX S 98978V103 20200622S001790 GT.. -98.000 ZOETIS INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 137.400000 -6,522.72 13,464.16 6,941.44

KR2F19020002 KR2F19020002: S&P 500 INDEX S G0176J109 20200430S000470 GT.. -1,175.000 ALLEGION PLC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 102.360000 -73,781.87 120,261.53 46,479.66

KR2F19020002 KR2F19020002: S&P 500 INDEX S G0176J109 20200608S000300 GT.. -191.000 ALLEGION PLC KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 115.350000 -11,993.48 22,029.93 10,036.45

KR2F19020002 KR2F19020002: S&P 500 INDEX S G0177J108 20200429S002190 GT.. -4,150.000 ALLERGAN PLC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 189.290000 -841,404.80 785,505.00 -55,899.80

KR2F19020002 KR2F19020002: S&P 500 INDEX S G0250X107 20200430S000260 GT.. -20,480.000 AMCOR PLC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 9.240000 -213,440.54 189,077.41 -24,363.13

KR2F19020002 KR2F19020002: S&P 500 INDEX S G0250X107 20200608S002710 GT.. -3,334.000 AMCOR PLC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 10.880000 -34,746.62 36,248.10 1,501.48

KR2F19020002 KR2F19020002: S&P 500 INDEX S G0250X107 20200622S001470 GT.. -618.000 AMCOR PLC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 10.310000 -6,440.74 6,366.79 -73.95

KR2F19020002 KR2F19020002: S&P 500 INDEX S G0403H108 20200429S002830 GT.. -2,960.000 AON PLC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 170.610000 -317,418.69 504,972.23 187,553.54
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KR2F19020002 KR2F19020002: S&P 500 INDEX S G0403H108 20200608S003830 GT.. -482.000 AON PLC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 200.200000 -51,687.77 96,490.64 44,802.87

KR2F19020002 KR2F19020002: S&P 500 INDEX S G0403H108 20200622S000350 GT.. -255.000 AON PLC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 186.790000 -27,345.19 47,628.48 20,283.29

KR2F19020002 KR2F19020002: S&P 500 INDEX S G1151C101 20200429S003480 GT.. -8,027.000 ACCENTURE PLC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 187.560000 -892,428.39 1,505,450.64 613,022.25

KR2F19020002 KR2F19020002: S&P 500 INDEX S G1151C101 20200608S003600 GT.. -1,307.000 ACCENTURE PLC KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 208.490000 -145,310.07 272,480.60 127,170.53

KR2F19020002 KR2F19020002: S&P 500 INDEX S G1890L107 20200430S000900 GT.. -1,917.000 CAPRI HOLDINGS LTD KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 16.560000 -101,748.48 31,730.43 -70,018.05

KR2F19020002 KR2F19020002: S&P 500 INDEX S G1890L107 20200608S000070 GT.. -8,439.000 CAPRI HOLDINGS LTD KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 20.860000 -447,916.21 175,970.35 -271,945.86

KR2F19020002 KR2F19020002: S&P 500 INDEX S G29183103 20200429S001670 GT.. -5,225.000 EATON CORP PLC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 85.780000 -331,966.33 448,151.40 116,185.07

KR2F19020002 KR2F19020002: S&P 500 INDEX S G29183103 20200608S000850 GT.. -851.000 EATON CORP PLC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 95.430000 -54,067.63 81,202.75 27,135.12

KR2F19020002 KR2F19020002: S&P 500 INDEX S G29183103 20200622S001450 GT.. -293.000 EATON CORP PLC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 89.340000 -18,615.53 26,173.84 7,558.31

KR2F19020002 KR2F19020002: S&P 500 INDEX S G3223R108 20200429S003210 GT.. -515.000 EVEREST RE GROUP LTD KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 184.450000 -127,833.94 94,985.79 -32,848.15

KR2F19020002 KR2F19020002: S&P 500 INDEX S G3223R108 20200608S004440 GT.. -84.000 EVEREST RE GROUP LTD KENTUCKY
RET.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 226.150000 -20,850.59 18,995.55 -1,855.04

KR2F19020002 KR2F19020002: S&P 500 INDEX S G47567105 20200429S002460 GT.. -5,069.000 IHS MARKIT LTD KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 68.290000 -277,878.68 346,116.33 68,237.65

KR2F19020002 KR2F19020002: S&P 500 INDEX S G47567105 20200608S002640 GT.. -825.000 IHS MARKIT LTD KENTUCKY
RETIREMENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 73.560000 -45,225.87 60,679.46 15,453.59

KR2F19020002 KR2F19020002: S&P 500 INDEX S G491BT108 20200430S000880 GT.. -4,705.000 INVESCO LTD KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 8.620000 -90,076.60 40,520.91 -49,555.69

KR2F19020002 KR2F19020002: S&P 500 INDEX S G491BT108 20200608S005110 GT.. -765.000 INVESCO LTD KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 10.410000 -14,645.82 7,957.73 -6,688.09

KR2F19020002 KR2F19020002: S&P 500 INDEX S G491BT108 20200622S005090 GT.. -263.000 INVESCO LTD KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 11.090000 -5,035.10 2,914.63 -2,120.47

KR2F19020002 KR2F19020002: S&P 500 INDEX S G51502105 20200429S000580 GT.. -9,751.000 JOHNSON CONTROLS INTERNATIONAL
K.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 30.630000 -360,659.63 298,593.39 -62,066.24

KR2F19020002 KR2F19020002: S&P 500 INDEX S G51502105 20200608S002130 GT.. -1,588.000 JOHNSON CONTROLS INTERNATIONAL
K.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 36.050000 -58,735.26 57,234.22 -1,501.04

KR2F19020002 KR2F19020002: S&P 500 INDEX S G51502105 20200625S005050 GT.. -399.000 JOHNSON CONTROLS INTERNATIONAL
K.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.290000 -14,745.99 13,279.42 -1,466.57

KR2F19020002 KR2F19020002: S&P 500 INDEX S G5494J103 20200429S001540 GT.. -6,790.000 LINDE PLC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 188.690000 -904,651.09 1,281,125.85 376,474.76

KR2F19020002 KR2F19020002: S&P 500 INDEX S G5494J103 20200608S003590 GT.. -1,106.000 LINDE PLC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 221.280000 -147,355.54 244,721.97 97,366.43

KR2F19020002 KR2F19020002: S&P 500 INDEX S G5494J103 20200622S002530 GT.. -491.000 LINDE PLC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 208.050000 -65,417.33 102,146.61 36,729.28

KR2F19020002 KR2F19020002: S&P 500 INDEX S G5960L103 20200429S004250 GT.. -16,943.000 MEDTRONIC PLC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 99.140000 -1,416,340.75 1,679,564.82 263,224.07

KR2F19020002 KR2F19020002: S&P 500 INDEX S G5960L103 20200608S002810 GT.. -2,758.000 MEDTRONIC PLC KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 102.040000 -230,553.49 281,399.41 50,845.92

KR2F19020002 KR2F19020002: S&P 500 INDEX S G6095L109 20200429S000370 GT.. -3,227.000 APTIV PLC KENTUCKY RETIREMENT SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 71.660000 -166,010.61 231,217.50 65,206.89

KR2F19020002 KR2F19020002: S&P 500 INDEX S G6095L109 20200608S001770 GT.. -525.000 APTIV PLC KENTUCKY RETIREMENT SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 85.850000 -27,008.23 45,066.31 18,058.08

KR2F19020002 KR2F19020002: S&P 500 INDEX S G6518L108 20200429S003620 GT.. -4,497.000 NIELSEN HOLDINGS PLC KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 13.960000 -143,200.41 62,743.00 -80,457.41

KR2F19020002 KR2F19020002: S&P 500 INDEX S G6518L108 20200608S004320 GT.. -733.000 NIELSEN HOLDINGS PLC KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 16.260000 -23,341.32 11,912.81 -11,428.51

KR2F19020002 KR2F19020002: S&P 500 INDEX S G66721104 20200430S000860 GT.. -2,689.000 NORWEGIAN CRUISE LINE HOLDINGS
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 16.410000 -123,651.10 44,105.34 -79,545.76

KR2F19020002 KR2F19020002: S&P 500 INDEX S G66721104 20200625S005170 GT.. -375.000 NORWEGIAN CRUISE LINE HOLDINGS
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 15.800000 -15,413.42 5,922.05 -9,491.37

KR2F19020002 KR2F19020002: S&P 500 INDEX S G7945M107 20200429S000820 GT.. -2,922.000 SEAGATE TECHNOLOGY PLC KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 51.060000 -101,310.78 149,172.10 47,861.32

KR2F19020002 KR2F19020002: S&P 500 INDEX S G7945M107 20200608S001610 GT.. -476.000 SEAGATE TECHNOLOGY PLC KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 54.390000 -16,503.74 25,885.49 9,381.75

KR2F19020002 KR2F19020002: S&P 500 INDEX S G7945M107 20200625S003300 GT.. -168.000 SEAGATE TECHNOLOGY PLC KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 47.620000 -5,904.86 7,998.72 2,093.86

KR2F19020002 KR2F19020002: S&P 500 INDEX S G7S00T104 20200430S000630 GT.. -2,125.000 PENTAIR PLC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 35.240000 -65,922.55 74,867.40 8,944.85

KR2F19020002 KR2F19020002: S&P 500 INDEX S G7S00T104 20200608S000470 GT.. -346.000 PENTAIR PLC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 41.860000 -10,733.74 14,480.63 3,746.89

KR2F19020002 KR2F19020002: S&P 500 INDEX S G8473T100 20200429S000460 GT.. -1,071.000 STERIS PLC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 146.860000 -159,781.99 157,275.55 -2,506.44
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KR2F19020002 KR2F19020002: S&P 500 INDEX S G8473T100 20200608S004140 GT.. -175.000 STERIS PLC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 163.910000 -26,108.17 28,682.30 2,574.13

KR2F19020002 KR2F19020002: S&P 500 INDEX S G87110105 20200429S002710 GT.. -5,312.000 TECHNIPFMC PLC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 9.270000 -144,030.92 49,201.31 -94,829.61

KR2F19020002 KR2F19020002: S&P 500 INDEX S G87110105 20200608S002740 GT.. -865.000 TECHNIPFMC PLC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 9.590000 -23,453.83 8,288.67 -15,165.16

KR2F19020002 KR2F19020002: S&P 500 INDEX S G87110105 20200625S004890 GT.. -865.000 TECHNIPFMC PLC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 7.090000 -22,231.00 6,126.22 -16,104.78

KR2F19020002 KR2F19020002: S&P 500 INDEX S G8994E103 20200429S001060 GT.. -3,028.000 TRANE TECHNOLOGIES PLC KENTUCKY .. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 90.340000 -168,365.09 273,520.76 105,155.67

KR2F19020002 KR2F19020002: S&P 500 INDEX S G8994E103 20200608S000840 GT.. -493.000 TRANE TECHNOLOGIES PLC KENTUCKY .. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 102.010000 -27,412.15 50,286.11 22,873.96

KR2F19020002 KR2F19020002: S&P 500 INDEX S G96629103 20200429S001840 GT.. -1,625.000 WILLIS TOWERS WATSON PLC KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 175.260000 -226,549.95 284,779.01 58,229.06

KR2F19020002 KR2F19020002: S&P 500 INDEX S G96629103 20200608S002520 GT.. -265.000 WILLIS TOWERS WATSON PLC KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 206.810000 -36,945.07 54,801.44 17,856.37

KR2F19020002 KR2F19020002: S&P 500 INDEX S G96629103 20200622S003890 GT.. -31.000 WILLIS TOWERS WATSON PLC KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 188.850000 -4,321.88 5,853.99 1,532.11

KR2F19020002 KR2F19020002: S&P 500 INDEX S G97822103 20200429S000610 GT.. -1,721.000 PERRIGO CO PLC KENTUCKY RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 54.330000 -190,382.97 93,486.95 -96,896.02

KR2F19020002 KR2F19020002: S&P 500 INDEX S G97822103 20200608S001190 GT.. -280.000 PERRIGO CO PLC KENTUCKY RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 55.610000 -30,974.57 15,568.35 -15,406.22

KR2F19020002 KR2F19020002: S&P 500 INDEX S G97822103 20200622S001320 GT.. -57.000 PERRIGO CO PLC KENTUCKY RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 54.870000 -6,305.54 3,127.09 -3,178.45

KR2F19020002 KR2F19020002: S&P 500 INDEX S H1467J104 20200429S001130 GT.. -5,729.000 CHUBB LTD KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 112.070000 -606,420.49 641,991.87 35,571.38

KR2F19020002 KR2F19020002: S&P 500 INDEX S H1467J104 20200608S002030 GT.. -933.000 CHUBB LTD KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 140.670000 -98,759.00 131,235.20 32,476.20

KR2F19020002 KR2F19020002: S&P 500 INDEX S H2906T109 20200429S004200 GT.. -1,826.000 GARMIN LTD KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 82.910000 -114,935.54 151,376.61 36,441.07

KR2F19020002 KR2F19020002: S&P 500 INDEX S H2906T109 20200608S003570 GT.. -297.000 GARMIN LTD KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 96.530000 -18,694.33 28,666.54 9,972.21

KR2F19020002 KR2F19020002: S&P 500 INDEX S H84989104 20200429S004160 GT.. -4,228.000 TE CONNECTIVITY LTD KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 78.380000 -233,862.65 331,351.60 97,488.95

KR2F19020002 KR2F19020002: S&P 500 INDEX S H84989104 20200608S004570 GT.. -688.000 TE CONNECTIVITY LTD KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 91.040000 -38,055.23 62,628.97 24,573.74

KR2F19020002 KR2F19020002: S&P 500 INDEX S H84989104 20200622S001490 GT.. -34.000 TE CONNECTIVITY LTD KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 80.700000 -1,880.64 2,743.47 862.83

KR2F19020002 KR2F19020002: S&P 500 INDEX S N53745100 20200429S001980 GT.. -3,245.000 LYONDELLBASELL INDUSTRIES NV
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 59.930000 -206,084.65 194,444.21 -11,640.44

KR2F19020002 KR2F19020002: S&P 500 INDEX S N53745100 20200608S003760 GT.. -528.000 LYONDELLBASELL INDUSTRIES NV
KENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 74.870000 -33,532.42 39,526.52 5,994.10

KR2F19020002 KR2F19020002: S&P 500 INDEX S N59465109 20200429S003720 GT.. -6,525.000 MYLAN NV KENTUCKY RETIREMENT SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 17.320000 -261,283.89 112,961.56 -148,322.33

KR2F19020002 KR2F19020002: S&P 500 INDEX S N59465109 20200608S004370 GT.. -1,062.000 MYLAN NV KENTUCKY RETIREMENT SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 17.670000 -42,526.21 18,757.15 -23,769.06

KR2F19020002 KR2F19020002: S&P 500 INDEX S V7780T103 20200429S002420 GT.. -2,173.000 ROYAL CARIBBEAN CRUISES LTD
KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 48.060000 -172,139.00 104,415.77 -67,723.23

KR2F19020002 KR2F19020002: S&P 500 INDEX S V7780T103 20200608S000250 GT.. -354.000 ROYAL CARIBBEAN CRUISES LTD
KENTU.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 69.440000 -28,042.89 24,578.55 -3,464.34

KR2F19020002 KR2F19020002: S&P 500 INDEX S V7780T103 20200625S000130 GT.. -154.000 ROYAL CARIBBEAN CRUISES LTD
KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 48.240000 -12,010.03 7,427.63 -4,582.40
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GRAND TOTAL -
45,507,716.6..

-
76,026,368.32 -19.06 600,572.16

INTEREST 0.000 8,496.36 8,496.36 0.00

U.S. DOLLAR 0.000 8,496.36 8,496.36 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IT 996085619 20200402S000010 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/2/2020 4/2/2020 4/1/2020 0.000000 7,833.54 7,833.54 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IT 996085619 20200504S000010 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/4/2020 5/4/2020 5/1/2020 0.000000 715.53 715.53 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IT 996085619 20200602S000010 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/2/2020 6/2/2020 6/1/2020 0.000000 37.63 37.63 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS CW NA9123459 20200401S000020 0.000 DR INTEREST-ACCOUNT 9566498400 4/1/2020 3/31/2020 3/31/2020 0.000000 -90.33 -90.33 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS CW NA9123459 20200501S000010 0.000 DR INTEREST-ACCOUNT 9566498400 5/1/2020 4/30/2020 4/30/2020 0.000000 -0.01 -0.01 0.00

INTEREST ACCRUAL 14,876,465... 0.00 -19.06 0.00

U.S. DOLLAR 14,876,465... 0.00 -19.06 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IA 996085619 20200402A000050 14,909,785.960 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/31/2020 3/31/2020 4/1/2020 0.000000 0.00 39.20 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IA 996085619 20200403A000020 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/31/2020 3/31/2020 4/1/2020 0.000000 0.00 -39.20 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IA 996085619 20200504A000020 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/30/2020 4/30/2020 5/1/2020 0.000000 0.00 -15.95 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IA 996085619 20200602A000020 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/31/2020 5/31/2020 6/1/2020 0.000000 0.00 -0.91 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IA 912828UH1 20200414A000021 -4,165.000 US TREAS-CPI INFLAT 0.125% 01/15/2023
.. 3/31/2020 3/31/2020 7/15/2020 0.000000 0.00 -1.10 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IA 912828UH1 20200414A000022 -4,165.000 US TREAS-CPI INFLAT 0.125% 01/15/2023
.. 4/13/2020 4/13/2020 7/15/2020 0.000000 0.00 -0.19 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IA 912828UH1 20200414A000032 33,215,874.998 US TREAS-CPI INFLAT 0.125% 01/15/2023
.. 3/31/2020 3/31/2020 7/15/2020 0.000000 0.00 912.52 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IA 912828UH1 20200414A000033 33,215,874.998 US TREAS-CPI INFLAT 0.125% 01/15/2023
.. 4/13/2020 4/13/2020 7/15/2020 0.000000 0.00 1,482.85 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IA 912828UH1 20200414A000041 -33,228,370.000 US TREAS-CPI INFLAT 0.125% 01/15/2023
.. 3/31/2020 3/31/2020 7/15/2020 0.000000 0.00 -912.87 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IA 912828UH1 20200414A000042 -33,228,370.000 US TREAS-CPI INFLAT 0.125% 01/15/2023
.. 4/13/2020 4/13/2020 7/15/2020 0.000000 0.00 -1,483.41 0.00

MANUAL JOURNAL ENTRIES 0.000 0.00 0.00 0.00

U.S. DOLLAR 0.000 0.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20200514A000030 0.000 REV MAR BNY SL BANK FEE GL
ACCT:(22.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 99.16 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20200514A000060 0.000 APR BNY SL BANK FEE GL ACCT:(220390) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -41.97 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20200608A000050 0.000 REV APR BNY SL BANK FEE GL
ACCT:(220.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 41.97 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20200514A000020 0.000 REV MAR BNY SL GROSS EARN GL
ACCT:.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -661.13 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20200514A000050 0.000 APR BNY SL GROSS EARN GL
ACCT:(1203.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 279.82 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20200608A000040 0.000 REV APR BNY SL GROSS EARN GL
ACCT:(.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -279.82 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20200514A000030 0.000 REV MAR BNY SL BANK FEE GL
ACCT:(71.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -99.16 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20200514A000060 0.000 APR BNY SL BANK FEE GL ACCT:(710480) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 41.97 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20200608A000050 0.000 REV APR BNY SL BANK FEE GL
ACCT:(710.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -41.97 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20200514A000020 0.000 REV MAR BNY SL GROSS EARN GL
ACCT:.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 661.13 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20200514A000050 0.000 APR BNY SL GROSS EARN GL
ACCT:(6250.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -279.82 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20200608A000040 0.000 REV APR BNY SL GROSS EARN GL
ACCT:(.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 279.82 0.00

PURCHASES 23,570,206... 23,570,206.58 -
23,570,206.58 0.00

U.S. DOLLAR 23,570,206... 23,570,206.58 -
23,570,206.58 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS B 996085619 20200402S000030 7,833.540 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/2/2020 4/2/2020 4/2/2020 1.000000 7,833.54 -7,833.54 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS B 996085619 20200414S000060 23,561,619.880 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/14/2020 4/14/2020 4/14/2020 1.000000 23,561,619.88 -23,561,619.88 0.00

Transaction Detail

INTERNAL TIPS - KR2F39010002 Period :  4/1/2020 to 6/30/2020

Page 136 of 278
Report Timestamp: Wed Aug 5 2020 04:00:00 PM

Special Called Investment Committee Meeting - Addendum - Standard Reports

301



.

Reporting

Account

Number

Source Account
Trans.

Code

Link

Ref

Mellon

Security ID

Transaction

No./Client Ref
Shares/Par Transaction Description

Broker

Name

Reported

Date

Trade

Date

Contract

Settle Date
Base Price Base Cost

Base Txn

Amount
Base Gain/Loss

KR2F39010002 KR2F39010002: INTERNAL TIPS B 996085619 20200504S000030 715.530 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/4/2020 5/4/2020 5/4/2020 1.000000 715.53 -715.53 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS B 996085619 20200602S000030 37.630 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/2/2020 6/2/2020 6/2/2020 1.000000 37.63 -37.63 0.00

RECEIPTS AND DISBURSEMENT TRANSACTIONS 23,645.000 -
38,327,762.83

-
38,351,407.83 0.00

U.S. DOLLAR 23,645.000 -
38,327,762.83

-
38,351,407.83 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS CW 99VVARLV9 20200401S000030 348.. 0.000 TRANSFER TO KR2F9001002 KRS REAL
R.. 4/1/2020 4/1/2020 0.000000 -14,800,000.00 -14,800,000.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS CW 99VVARLV9 20200406S000020
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS REAL

R.. 4/6/2020 4/6/2020 0.000000 -15,417.21 -15,417.21 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS CW 99VVARLV9 20200415S000010
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS REAL

R.. 4/15/2020 4/15/2020 0.000000 -561.97 -561.97 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS CW 99VVARLV9 20200416S000030 349.. 0.000 TRANSFER TO KR2F9001002 KRS REAL
R.. 4/16/2020 4/16/2020 0.000000 -23,500,000.00 -23,500,000.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS CW 99VVARLV9 20200420S000010
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS REAL

R.. 4/20/2020 4/20/2020 0.000000 -35,237.46 -35,237.46 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS CW 99VVARLV9 20200511S000010
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS REAL

R.. 5/11/2020 5/11/2020 0.000000 -715.53 -715.53 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS CW 99VVARLV9 20200514S000040
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS REAL

R.. 5/14/2020 5/14/2020 0.000000 -237.85 -237.85 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS CW 99VVARLV9 20200608S000010
TRA.. 0.000 TRANSFER TO KR2F9001002 KRS REAL

R.. 6/8/2020 6/8/2020 0.000000 -37.63 -37.63 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828B25 20200401S000010 2,678.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 2,678.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828B25 20200402S000020 2,060.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/2/2020 4/2/2020 4/2/2020 0.000000 2,060.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828B25 20200403S000010 2,266.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,266.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828B25 20200406S000010 6,180.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/6/2020 4/6/2020 4/6/2020 0.000000 6,180.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828B25 20200407S000010 2,060.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/7/2020 4/7/2020 4/7/2020 0.000000 2,060.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828B25 20200408S000010 2,060.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/8/2020 4/8/2020 4/8/2020 0.000000 2,060.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828B25 20200409S000010 2,060.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/9/2020 4/9/2020 4/9/2020 0.000000 2,060.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828B25 20200413S000010 2,266.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/13/2020 4/13/2020 4/13/2020 0.000000 2,266.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828B25 20200413S000020 6,180.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/10/2020 4/10/2020 4/10/2020 0.000000 6,180.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SDC 912828UH1 20200324S000020 -4,165.000 US TREAS-CPI INFLAT 0.125% 01/15/2023
.. 3/24/2020 3/24/2020 3/24/2020 0.000000 -4,165.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS CW NA9123459 20200408A000040 0.000 BNY SL BANK FEE FEBRUARY 2020 3/13/2020 3/13/2020 0.000000 -852.75 -852.75 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS CW NA9123459 20200511A000060 0.000 BNY SL BANK FEE MARCH 2020 4/14/2020 4/14/2020 0.000000 -99.16 -99.16 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS CW NA9123459 20200608A000080 0.000 BNY SL BANK FEE APRIL 2020 5/14/2020 5/14/2020 0.000000 -41.97 -41.97 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS CDC NA9123459 20200313S000040 GL.. 0.000 3/13/2020 3/13/2020 0.000000 -4,832.33 -4,832.33 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS CD NA9123459 20200408A000030 0.000 BNY SL GROSS EARN FEBRUARY 2020 3/13/2020 3/13/2020 0.000000 5,685.08 5,685.08 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS CD NA9123459 20200414S000010 GL.. 0.000 CREDIT - SEC LENDING EARNINGS FOR
M.. 4/14/2020 4/14/2020 0.000000 561.97 561.97 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS CDC NA9123459 20200414S000010 GL.. 0.000 4/14/2020 4/14/2020 0.000000 -561.97 -561.97 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS CD NA9123459 20200511A000050 0.000 BNY SL GROSS EARN MARCH 2020 4/14/2020 4/14/2020 0.000000 661.13 661.13 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS CD NA9123459 20200514S000010 GL.. 0.000 CREDIT - SEC LENDING EARNINGS FOR
A.. 5/14/2020 5/14/2020 0.000000 237.85 237.85 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS CDC NA9123459 20200514S000010 GL.. 0.000 5/14/2020 5/14/2020 0.000000 -237.85 -237.85 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS CD NA9123459 20200608A000070 0.000 BNY SL GROSS EARN APRIL 2020 5/14/2020 5/14/2020 0.000000 279.82 279.82 0.00

SALES -
83,978,034.1..

-
61,277,308.43 61,913,118.05 600,572.16

U.S. DOLLAR -
83,978,034.1..

-
61,277,308.43 61,913,118.05 600,572.16

KR2F39010002 KR2F39010002: INTERNAL TIPS S 996085619 20200401S000040 -14,800,090.330 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/1/2020 4/1/2020 4/1/2020 1.000000 -14,800,090.33 14,800,090.33 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS S 996085619 20200406S000030 -15,417.210 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/6/2020 4/6/2020 4/6/2020 1.000000 -15,417.21 15,417.21 0.00

Transaction Detail

INTERNAL TIPS - KR2F39010002 Period :  4/1/2020 to 6/30/2020

Page 137 of 278
Report Timestamp: Wed Aug 5 2020 04:00:00 PM

Special Called Investment Committee Meeting - Addendum - Standard Reports

302



.

Reporting

Account

Number

Source Account
Trans.

Code

Link

Ref

Mellon

Security ID

Transaction

No./Client Ref
Shares/Par Transaction Description

Broker

Name

Reported

Date

Trade

Date

Contract

Settle Date
Base Price Base Cost

Base Txn

Amount
Base Gain/Loss

KR2F39010002 KR2F39010002: INTERNAL TIPS S 996085619 20200415S000040 -561.970 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/15/2020 4/15/2020 4/15/2020 1.000000 -561.97 561.97 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS S 996085619 20200416S000010 -23,500,000.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/16/2020 4/16/2020 4/16/2020 1.000000 -23,500,000.00 23,500,000.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS S 996085619 20200420S000020 -35,237.460 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/20/2020 4/20/2020 4/20/2020 1.000000 -35,237.46 35,237.46 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS S 996085619 20200501S000020 -0.010 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/1/2020 5/1/2020 5/1/2020 1.000000 -0.01 0.01 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS S 996085619 20200511S000020 -715.530 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/11/2020 5/11/2020 5/11/2020 1.000000 -715.53 715.53 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS S 996085619 20200608S000020 -37.630 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/8/2020 6/8/2020 6/8/2020 1.000000 -37.63 37.63 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS S 912828B25 20200413A000030 -22,800,492.000 US TREAS-CPI INFLAT 0.625% 01/15/2024
..

BARCLAYS.
. 4/13/2020 4/13/2020 4/14/2020 103.181196 -22,912,821.55 23,525,820.45 612,998.90

KR2F39010002 KR2F39010002: INTERNAL TIPS IS 912828B25 20200413A000030 -22,800,492.000 US TREAS-CPI INFLAT 0.625% 01/15/2024
..

BARCLAYS.
. 4/13/2020 4/13/2020 4/14/2020 103.181196 0.00 35,237.46 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SC 912828UH1 20200323S000040 33,215,874.998 US TREAS-CPI INFLAT 0.125% 01/15/2023
..

BARCLAYS.
. 3/23/2020 3/23/2020 3/24/2020 98.078125 33,034,416.59 -32,577,507.40 456,909.19

KR2F39010002 KR2F39010002: INTERNAL TIPS ISC 912828UH1 20200323S000040 33,215,874.998 US TREAS-CPI INFLAT 0.125% 01/15/2023
..

BARCLAYS.
. 3/23/2020 3/23/2020 3/24/2020 98.078125 0.00 -7,870.52 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS S 912828UH1 20200414A000040 -33,228,370.000 US TREAS-CPI INFLAT 0.125% 01/15/2023
..

BARCLAYS.
. 3/23/2020 3/23/2020 3/24/2020 98.041244 -33,046,843.33 32,577,507.40 -469,335.93

KR2F39010002 KR2F39010002: INTERNAL TIPS IS 912828UH1 20200414A000040 -33,228,370.000 US TREAS-CPI INFLAT 0.125% 01/15/2023
..

BARCLAYS.
. 3/23/2020 3/23/2020 3/24/2020 98.041244 0.00 7,870.52 0.00
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GRAND TOTAL 569,532.850 -
15,276,896.91 185,219.23 939,240.61

DIVIDEND ACCRUALS 285,249.000 0.00 185,219.60 0.00

U.S. DOLLAR 285,249.000 0.00 185,219.60 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP DA 464287507 20200401W000010 0.000 ISHARES CORE S&P MIDCAP ETF DIVIDE.. 4/1/2020 4/1/2020 3/31/2020 0.000000 0.00 0.01 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP DA 464287507 20200615F000010 285,249.000 ISHARES CORE S&P MIDCAP ETF CASH
D.. 6/15/2020 6/15/2020 6/19/2020 0.000000 0.00 185,219.59 0.00

DIVIDENDS 285,249.000 185,219.59 185,219.59 0.00

U.S. DOLLAR 285,249.000 185,219.59 185,219.59 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP DV 464287507 20200619S000010 284,625.000 ISHARES CORE S&P MIDCAP ETF 6/19/2020 6/15/2020 6/19/2020 0.000000 184,814.41 184,814.41 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP DV 464287507 20200619S000020 624.000 ISHARES CORE S&P MIDCAP ETF 6/19/2020 6/15/2020 6/19/2020 0.000000 405.18 405.18 0.00

INTEREST 0.000 151.88 151.88 0.00

U.S. DOLLAR 0.000 151.88 151.88 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP IT 996085619 20200402S000010 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/2/2020 4/2/2020 4/1/2020 0.000000 101.18 101.18 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP IT 996085619 20200504S000010 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/4/2020 5/4/2020 5/1/2020 0.000000 37.33 37.33 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP IT 996085619 20200602S000010 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/2/2020 6/2/2020 6/1/2020 0.000000 13.37 13.37 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CW NA9123459 20200401S000020 0.000 DR INTEREST-ACCOUNT 9567718400 4/1/2020 3/31/2020 3/31/2020 0.000000 -7.00 -7.00 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CD NA9123459 20200413S000010
10A.. 0.000 OD CHRG WRITE-OFF 3/31/2020 3/31/2020 3/31/2020 0.000000 7.00 7.00 0.00

INTEREST ACCRUAL 289,966.320 0.00 -0.37 0.00

U.S. DOLLAR 289,966.320 0.00 -0.37 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP IA 996085619 20200402A000040 289,966.320 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/31/2020 3/31/2020 4/1/2020 0.000000 0.00 -3.69 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP IA 996085619 20200403A000010 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/31/2020 3/31/2020 4/1/2020 0.000000 0.00 3.69 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP IA 996085619 20200602A000020 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/31/2020 5/31/2020 6/1/2020 0.000000 0.00 -0.37 0.00

MANUAL JOURNAL ENTRIES 0.000 0.00 0.00 0.00

U.S. DOLLAR 0.000 0.00 0.00 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20200514A000040 0.000 REV MAR BNY REBATE GL ACCT:(71042C) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -910.20 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20200612A000050 0.000 MAY BNY SL REBATE GL ACCT:(71042C) 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -41.76 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20200710A000070 0.000 REV MAY BNY SL REBATE GL
ACCT:(7104.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 41.76 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20200715A000030 0.000 JUNE BNY REBATE GL ACCT:(71042C) 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -0.62 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20200514A000030 0.000 REV MAR BNY SL BANK FEE GL
ACCT:(22.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 88.85 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20200514A000070 0.000 APR BNY SL BANK FEE GL ACCT:(220390) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -5.48 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20200608A000060 0.000 REV APR BNY SL BANK FEE GL
ACCT:(220.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 5.48 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20200612A000040 0.000 MAY BNY SL BANK FEE GL ACCT:(220390) 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -35.70 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20200710A000060 0.000 REV MAY BNY SL BANK FEE GL
ACCT:(220.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 35.70 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20200715A000020 0.000 JUNE BNY BANK FEE GL ACCT:(220390) 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -10.24 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20200514A000040 0.000 REV MAR BNY REBATE GL ACCT:(220391) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 910.20 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20200612A000050 0.000 MAY BNY SL REBATE GL ACCT:(220391) 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 41.76 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20200710A000070 0.000 REV MAY BNY SL REBATE GL
ACCT:(2203.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -41.76 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20200715A000030 0.000 JUNE BNY REBATE GL ACCT:(220391) 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 0.62 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20200514A000020 0.000 REV MAR BNY SL GROSS EARN GL
ACCT:.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -1,502.83 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20200514A000060 0.000 APR BNY SL GROSS EARN GL
ACCT:(1203.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 36.57 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20200608A000050 0.000 REV APR BNY SL GROSS EARN GL
ACCT:(.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -36.57 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20200612A000030 0.000 MAY BNY SL GROSS EARN GL
ACCT:(1203.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 196.30 0.00
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KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20200710A000050 0.000 REV MAY BNY SL GROSS EARN GL
ACCT:.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -196.30 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20200715A000010 0.000 JUNE BNY SL GROSS EARN GL
ACCT:(120.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 67.73 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20200514A000030 0.000 REV MAR BNY SL BANK FEE GL
ACCT:(71.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -88.85 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20200514A000070 0.000 APR BNY SL BANK FEE GL ACCT:(710480) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 5.48 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20200608A000060 0.000 REV APR BNY SL BANK FEE GL
ACCT:(710.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -5.48 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20200612A000040 0.000 MAY BNY SL BANK FEE GL ACCT:(710480) 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 35.70 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20200710A000060 0.000 REV MAY BNY SL BANK FEE GL
ACCT:(710.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -35.70 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20200715A000020 0.000 JUNE BNY BANK FEE GL ACCT:(710480) 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 10.24 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20200514A000020 0.000 REV MAR BNY SL GROSS EARN GL
ACCT:.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 1,502.83 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20200514A000060 0.000 APR BNY SL GROSS EARN GL
ACCT:(6250.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -36.57 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20200608A000050 0.000 REV APR BNY SL GROSS EARN GL
ACCT:(.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 36.57 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20200612A000030 0.000 MAY BNY SL GROSS EARN GL
ACCT:(6250.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -196.30 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20200710A000050 0.000 REV MAY BNY SL GROSS EARN GL
ACCT:.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 196.30 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20200715A000010 0.000 JUNE BNY SL GROSS EARN GL
ACCT:(625.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -67.73 0.00

PURCHASES 218,786.490 5,240,633.68 -5,240,633.68 0.00

U.S. DOLLAR 218,786.490 5,240,633.68 -5,240,633.68 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP B 996085619 20200402S000020 101.180 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/2/2020 4/2/2020 4/2/2020 1.000000 101.18 -101.18 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP B 996085619 20200413S000020 7.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/13/2020 4/13/2020 4/13/2020 1.000000 7.00 -7.00 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP B 996085619 20200414S000020 503.780 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/14/2020 4/14/2020 4/14/2020 1.000000 503.78 -503.78 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP B 996085619 20200501S000030 3,664.240 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/1/2020 5/1/2020 5/1/2020 1.000000 3,664.24 -3,664.24 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP B 996085619 20200504S000020 37.330 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/4/2020 5/4/2020 5/4/2020 1.000000 37.33 -37.33 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP B 996085619 20200602S000030 13.370 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/2/2020 6/2/2020 6/2/2020 1.000000 13.37 -13.37 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP B 996085619 20200619S000030 185,219.590 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/19/2020 6/19/2020 6/19/2020 1.000000 185,219.59 -185,219.59 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP B 464287507 20200624S000010 GT.. 29,240.000 ISHARES CORE S&P MIDCAP ETF KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 172.738299 5,051,087.19 -5,051,087.19 0.00

RECEIPTS AND DISBURSEMENT TRANSACTIONS 0.000 -8,293,440.23 -8,293,440.23 0.00

U.S. DOLLAR 0.000 -8,293,440.23 -8,293,440.23 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CW NA9123459 20200501S000020 350.. 0.000 TRANSFER TO 956931 5/1/2020 5/1/2020 0.000000 -9,985,000.00 -9,985,000.00 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CWC NA9123459 20200501S000020 350.. 0.000 5/1/2020 5/1/2020 0.000000 9,985,000.00 9,985,000.00 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CD 99VVARL23 20200626S000020 353.. 0.000 TRANSFER FROM KR3F9001002 KRS INS .. 6/26/2020 6/26/2020 0.000000 5,050,000.00 5,050,000.00 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CW 99VVARL23 20200406S000010
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS DO.. 4/6/2020 4/6/2020 0.000000 -248,169.94 -248,169.94 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CW 99VVARL23 20200415S000010
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS DO.. 4/15/2020 4/15/2020 0.000000 -503.78 -503.78 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CW 99VVARL23 20200511S000010
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS DO.. 5/11/2020 5/11/2020 0.000000 -37.33 -37.33 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CW 99VVARL23 20200514S000050
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS DO.. 5/14/2020 5/14/2020 0.000000 -31.09 -31.09 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CW 99VVARL23 20200605A000010 0.000 TRANSFER TO KR3F9001002 KRS INS DO.. 5/1/2020 5/1/2020 0.000000 -9,985,000.00 -9,985,000.00 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CW 99VVARL23 20200608S000020
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS DO.. 6/8/2020 6/8/2020 0.000000 -13.37 -13.37 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CW 99VVARL23 20200609S000020 352.. 0.000 TRANSFER TO KR3F9001002 KRS INS DO.. 6/9/2020 6/9/2020 0.000000 -2,925,000.00 -2,925,000.00 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CW 99VVARL23 20200612S000020
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS DO.. 6/12/2020 6/12/2020 0.000000 -202.36 -202.36 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CW 99VVARL23 20200622S000010
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS DO.. 6/22/2020 6/22/2020 0.000000 -185,219.59 -185,219.59 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CW NA9123459 20200511A000070 0.000 BNY SL REBATE MARCH 2020 4/14/2020 4/14/2020 0.000000 -910.20 -910.20 0.00
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KR3F10100002 KR3F10100002: INTERNAL US MID CAP CW NA9123459 20200408A000030 0.000 BNY SL BANK FEE FEBRUARY 2020 3/13/2020 3/13/2020 0.000000 -0.33 -0.33 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CW NA9123459 20200511A000060 0.000 BNY SL BANK FEE MARCH 2020 4/14/2020 4/14/2020 0.000000 -88.85 -88.85 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CW NA9123459 20200608A000090 0.000 BNY SL BANK FEE APRIL 2020 5/14/2020 5/14/2020 0.000000 -5.48 -5.48 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CDC NA9123459 20200313S000010 GL.. 0.000 3/13/2020 3/13/2020 0.000000 -1.93 -1.93 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CD NA9123459 20200408A000020 0.000 BNY SL GROSS EARN FEBRUARY 2020 3/13/2020 3/13/2020 0.000000 2.26 2.26 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CD NA9123459 20200414S000010 GL.. 0.000 CREDIT - SEC LENDING EARNINGS FOR
M.. 4/14/2020 4/14/2020 0.000000 503.78 503.78 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CDC NA9123459 20200414S000010 GL.. 0.000 4/14/2020 4/14/2020 0.000000 -503.78 -503.78 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CD NA9123459 20200511A000050 0.000 BNY SL GROSS EARN MARCH 2020 4/14/2020 4/14/2020 0.000000 1,502.83 1,502.83 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CD NA9123459 20200514S000010 GL.. 0.000 CREDIT - SEC LENDING EARNINGS FOR
A.. 5/14/2020 5/14/2020 0.000000 31.09 31.09 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CDC NA9123459 20200514S000010 GL.. 0.000 5/14/2020 5/14/2020 0.000000 -31.09 -31.09 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CD NA9123459 20200608A000080 0.000 BNY SL GROSS EARN APRIL 2020 5/14/2020 5/14/2020 0.000000 36.57 36.57 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CD NA9123459 20200612S000010 GL.. 0.000 CREDIT - SEC LENDING EARNINGS FOR
M.. 6/12/2020 6/12/2020 0.000000 202.36 202.36 0.00

SALES -509,717.960 -
12,409,461.83 13,348,702.44 939,240.61

U.S. DOLLAR -509,717.960 -
12,409,461.83 13,348,702.44 939,240.61

KR3F10100002 KR3F10100002: INTERNAL US MID CAP S 996085619 20200401S000030 -7.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/1/2020 4/1/2020 4/1/2020 1.000000 -7.00 7.00 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP S 996085619 20200406S000020 -248,169.940 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/6/2020 4/6/2020 4/6/2020 1.000000 -248,169.94 248,169.94 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP S 996085619 20200415S000050 -503.780 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/15/2020 4/15/2020 4/15/2020 1.000000 -503.78 503.78 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP S 996085619 20200511S000020 -37.330 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/11/2020 5/11/2020 5/11/2020 1.000000 -37.33 37.33 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP S 996085619 20200608S000030 -13.370 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/8/2020 6/8/2020 6/8/2020 1.000000 -13.37 13.37 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP S 996085619 20200609S000030 -536.760 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/9/2020 6/9/2020 6/9/2020 1.000000 -536.76 536.76 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP S 996085619 20200622S000020 -185,219.590 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/22/2020 6/22/2020 6/22/2020 1.000000 -185,219.59 185,219.59 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP S 996085619 20200626S000030 -1,087.190 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/26/2020 6/26/2020 6/26/2020 1.000000 -1,087.19 1,087.19 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP S 464287507 20200430S000010 GT.. -58,825.000 ISHARES CORE S&P MIDCAP ETF KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 169.814300 -9,500,072.77 9,988,664.24 488,591.47

KR3F10100002 KR3F10100002: INTERNAL US MID CAP S 464287507 20200608S000010 GT.. -15,318.000 ISHARES CORE S&P MIDCAP ETF KENTU.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 190.931000 -2,473,814.10 2,924,463.24 450,649.14
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GRAND TOTAL 2,544,082.260 -
130,983,162... 645,521.41 2,507,662.43

CORPORATE ACTIONS 24,569.003 37,225.37 106,585.80 4,830.17

U.S. DOLLAR 24,569.003 37,225.37 106,585.80 4,830.17

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SD 00287Y109 20200511F000100 100.456 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 8,546.80 0.00 8,546.80

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SD 00287Y109 20200511F000110 55.424 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 4,715.47 0.00 4,715.47

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SD 00287Y109 20200511F000120 28.578 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 2,431.42 0.00 2,431.42

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SD 00287Y109 20200511F000130 39.836 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 3,389.25 0.00 3,389.25

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SD 00287Y109 20200511F000140 297.038 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 25,271.99 0.00 25,271.99

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SD 00287Y109 20200511F000150 131.632 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 11,199.25 0.00 11,199.25

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SD 00287Y109 20200511F000160 21.650 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 1,841.98 0.00 1,841.98

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SD 00287Y109 20200511F000170 92.662 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 7,883.68 0.00 7,883.68

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MBV 03965L100 20200401F000290 0.000 ARCONIC INC NON TAXABLE DIST COS 4/1/2020 4/1/2020 4/1/2020 0.000000 -69,715.31 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MW 03965L100 20200401F000420 -19,169.000 ARCONIC INC MERGER EFFECTIVE:   :01-.. 4/1/2020 4/1/2020 4/1/2020 0.000000 -376,866.23 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 03966V107 20200401F000300 255.583 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 3,718.10 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 03966V107 20200401F000310 416.417 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 6,057.83 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 03966V107 20200401F000320 329.500 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 4,793.40 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 03966V107 20200401F000330 90.250 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 1,312.91 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 03966V107 20200401F000340 36.000 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 523.71 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 03966V107 20200401F000350 68.250 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 992.87 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 03966V107 20200401F000360 497.750 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 7,241.02 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 03966V107 20200401F000370 680.000 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 9,892.31 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 03966V107 20200401F000380 2.500 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 36.37 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 03966V107 20200401F000390 938.500 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 13,652.84 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 03966V107 20200401F000400 1,125.000 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 16,365.95 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 03966V107 20200401F000410 352.500 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 5,128.00 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 14448C104 20200403F000150 244.205 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 4,557.29 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 14448C104 20200403F000160 188.751 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 3,522.42 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 14448C104 20200403F000170 25.517 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 476.19 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 14448C104 20200403F000180 38.276 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 714.30 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 14448C104 20200403F000190 281.438 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 5,252.12 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 14448C104 20200403F000200 58.164 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,085.44 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 14448C104 20200403F000210 35.649 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 665.27 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 14448C104 20200403F000220 1,156.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 21,572.98 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 14448C104 20200403F000230 1,192.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 22,244.80 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 14448C104 20200403F000240 149.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,780.60 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 14448C104 20200403F000250 268.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 5,001.35 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SS 28176E108 20200601F000230 642.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SS 28176E108 20200601F000240 1,074.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SS 28176E108 20200601F000250 234.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 443201108 20200401F000430 1,022.333 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 20,099.26 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 443201108 20200401F000440 1,665.667 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 32,747.33 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 443201108 20200401F000450 1,318.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 25,912.13 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 443201108 20200401F000460 361.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 7,097.33 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 443201108 20200401F000470 144.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 2,831.06 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 443201108 20200401F000480 273.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 5,367.23 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 443201108 20200401F000490 1,991.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 39,143.44 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 443201108 20200401F000500 2,720.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 53,475.72 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 443201108 20200401F000510 10.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 196.60 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 443201108 20200401F000520 3,754.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 73,804.36 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 443201108 20200401F000530 4,500.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 88,470.86 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 443201108 20200401F000540 1,410.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 27,720.91 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 68902V107 20200403F000260 122.103 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 7,151.04 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 68902V107 20200403F000270 94.376 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 5,527.19 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 68902V107 20200403F000280 12.759 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 747.21 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 68902V107 20200403F000290 19.138 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,120.83 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 68902V107 20200403F000300 140.719 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 8,241.34 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 68902V107 20200403F000310 29.082 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,703.21 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 68902V107 20200403F000320 17.825 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,043.91 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 68902V107 20200403F000330 578.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 33,851.10 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 68902V107 20200403F000340 596.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 34,905.29 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 68902V107 20200403F000350 74.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 4,363.16 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SNT 68902V107 20200403F000360 134.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 7,847.83 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MW 755111507 20200403F000050 -4,301.000 RAYTHEON CO MERGER EFFECTIVE:
:03.. 4/3/2020 4/3/2020 4/3/2020 0.000000 -799,040.94 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000060 1,111.365 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 88,431.40 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000070 329.207 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 26,195.02 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000080 233.480 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 18,578.02 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000090 2,318.456 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 184,479.81 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000100 1,594.668 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 126,887.92 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000110 422.599 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 33,626.22 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000120 3,294.403 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 262,135.96 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000130 737.797 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 58,706.59 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000380 244.205 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 16,281.96 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000390 188.751 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 12,584.66 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000400 25.517 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,701.30 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000410 38.276 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,551.99 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000420 281.438 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 18,764.41 0.00 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000430 58.164 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 3,877.99 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000440 35.649 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,376.84 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000450 1,156.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 77,074.39 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000460 1,192.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 79,474.63 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000470 149.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 9,934.33 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 75513E101 20200403F000480 268.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 17,868.46 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY IRW 872590112 20200624F000030 2,138.000 T-MOBILE US INC RTS 6/24/2020 6/24/2020 6/24/2020 0.000000 0.00 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY IRW 872590112 20200624F000040 3,628.000 T-MOBILE US INC RTS 6/24/2020 6/24/2020 6/24/2020 0.000000 0.00 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY IRW 872590112 20200624F000050 172.000 T-MOBILE US INC RTS 6/24/2020 6/24/2020 6/24/2020 0.000000 0.00 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY IRW 872590112 20200624F000060 811.000 T-MOBILE US INC RTS 6/24/2020 6/24/2020 6/24/2020 0.000000 0.00 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SW 872590112 20200625A004610 -6,749.000 REBOOKING OF RIGHTS T-MOBILE US INC 6/24/2020 6/24/2020 6/24/2020 0.000000 0.00 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MBV 913017109 20200403F000140 0.000 UNITED TECHNOLOGIES CORP NON TAX.. 4/3/2020 4/3/2020 4/3/2020 0.000000 -174,374.87 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MW 913017109 20200403F000370 -3,637.000 UNITED TECHNOLOGIES CORP MERGER
.. 4/3/2020 4/3/2020 4/3/2020 0.000000 -242,490.96 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD G0177J108 20200511A000200 0.000 CASH STOCK MERGER ALLERGAN PLC 5/11/2020 5/11/2020 0.000000 106,585.80 106,585.80 106,585.80

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SW G0177J108 20200511F000090 -886.000 DELIVER SHARES FOR  00287Y109
ALLER.. 5/11/2020 5/11/2020 5/11/2020 0.000000 -167,035.47 0.00 -167,035.47

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM G0403H108 20200401F000190 371.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 50,857.42 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM G0403H108 20200401F000200 21.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 2,878.72 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM G0403H108 20200401F000210 77.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 10,555.31 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM G0403H108 20200401F000220 475.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 65,113.95 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM G0403H108 20200401F000230 903.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 123,785.04 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM G0403H108 20200401F000240 102.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 13,982.36 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM G0403H108 20200401F000250 154.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 21,110.64 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MW G0408V102 20200401F000180 -2,103.000 AON PLC/UK MERGER EFFECTIVE:   :01-
A.. 4/1/2020 4/1/2020 4/1/2020 0.000000 -288,283.44 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD NABY9D547 20200513A000100 0.000 CASH & STOCK MERGER ALLERGAN PLC 5/12/2020 5/12/2020 0.000000 107,655.84 107,655.84 107,655.84

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CDC NABY9D547 20200513A000100 0.000 ALLERGAN PLC 5/12/2020 5/12/2020 0.000000 -107,655.84 -107,655.84 -107,655.84

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY ST 872590112 20200625A004620 6,749.000 T-MOBILE US INC RTS 6/24/2020 6/24/2020 6/25/2020 0.000000 32,395.20 0.00 0.00

DIVIDEND ACCRUALS 1,618,304.975 0.00 647,851.24 0.00

U.S. DOLLAR 1,618,304.975 0.00 647,851.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 001055102 20200519P000010 6,902.000 AFLAC INC CASH DIVIDEND       028% 5/19/2020 5/19/2020 6/1/2020 0.000000 0.00 1,932.56 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 00206R102 20200408P000010 23,807.000 AT&T INC CASH DIVIDEND       052% 4/8/2020 4/8/2020 5/1/2020 0.000000 0.00 12,379.64 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 002824100 20200414P000010 7,105.000 ABBOTT LABORATORIES CASH DIVIDEND
.. 4/14/2020 4/14/2020 5/15/2020 0.000000 0.00 2,557.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 00507V109 20200414P000020 11,274.000 ACTIVISION BLIZZARD INC CASH
DIVIDEN.. 4/14/2020 4/14/2020 5/6/2020 0.000000 0.00 4,622.34 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 00751Y106 20200618P000020 1,682.000 ADVANCE AUTO PARTS INC CASH
DIVIDE.. 6/18/2020 6/18/2020 7/3/2020 0.000000 0.00 420.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 00846U101 20200629P000020 3,843.000 AGILENT TECHNOLOGIES INC CASH DIVI.. 6/29/2020 6/29/2020 7/22/2020 0.000000 0.00 691.74 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 009158106 20200630P000010 1,874.000 AIR PRODUCTS AND CHEMICALS INC
CAS.. 6/30/2020 6/30/2020 8/10/2020 0.000000 0.00 2,511.16 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 012653101 20200611P000020 2,261.000 ALBEMARLE CORP CASH DIVIDEND
03.. 6/11/2020 6/11/2020 7/1/2020 0.000000 0.00 870.49 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 015271109 20200629P000030 1,881.000 ALEXANDRIA REAL ESTATE EQUITIE
CAS.. 6/29/2020 6/29/2020 7/15/2020 0.000000 0.00 1,993.86 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 018802108 20200429P000020 12,543.000 ALLIANT ENERGY CORP CASH DIVIDEND
.. 4/29/2020 4/29/2020 5/15/2020 0.000000 0.00 4,766.34 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 020002101 20200528P000020 3,126.000 ALLSTATE CORP/THE CASH DIVIDEND
.. 5/28/2020 5/28/2020 7/1/2020 0.000000 0.00 1,688.04 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 02005N100 20200430P000020 15,101.000 ALLY FINANCIAL INC CASH DIVIDEND
.. 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 2,869.19 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 02005N100 20200430S000701 GT.. -5,847.000 ALLY FINANCIAL INC LATE POSTING
DIVID.. 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 -1,110.93 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 023608102 20200609P000010 11,000.000 AMEREN CORP CASH DIVIDEND       049% 6/9/2020 6/9/2020 6/30/2020 0.000000 0.00 5,445.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 025537101 20200507P000010 7,424.000 AMERICAN ELECTRIC POWER CO INC
CA.. 5/7/2020 5/7/2020 6/10/2020 0.000000 0.00 5,196.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 025816109 20200402P000020 1,616.000 AMERICAN EXPRESS CO CASH DIVIDEND
.. 4/2/2020 4/2/2020 5/8/2020 0.000000 0.00 694.88 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 026874784 20200612P000010 9,651.000 AMERICAN INTERNATIONAL GROUP I
CAS.. 6/12/2020 6/12/2020 6/29/2020 0.000000 0.00 3,088.32 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 030420103 20200511P000010 3,463.000 AMERICAN WATER WORKS CO INC CASH
.. 5/11/2020 5/11/2020 6/2/2020 0.000000 0.00 1,904.65 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 031100100 20200611P000030 2,476.000 AMETEK INC CASH DIVIDEND       018% 6/11/2020 6/11/2020 6/30/2020 0.000000 0.00 445.68 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 032095101 20200615P000010 2,351.000 AMPHENOL CORP CASH DIVIDEND
02.. 6/15/2020 6/15/2020 7/8/2020 0.000000 0.00 587.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 032654105 20200528P000030 3,395.000 ANALOG DEVICES INC CASH DIVIDEND
.. 5/28/2020 5/28/2020 6/9/2020 0.000000 0.00 2,104.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 035710409 20200629P000040 35,815.000 ANNALY CAPITAL MANAGEMENT INC
CAS.. 6/29/2020 6/29/2020 7/31/2020 0.000000 0.00 7,879.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 036752103 20200609P000020 1,130.000 ANTHEM INC CASH DIVIDEND       095% 6/9/2020 6/9/2020 6/25/2020 0.000000 0.00 1,073.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 037411105 20200421P000010 19,048.000 APACHE CORP CASH DIVIDEND       002% 4/21/2020 4/21/2020 5/22/2020 0.000000 0.00 476.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 037833100 20200508P000010 966.000 APPLE INC CASH DIVIDEND       082% 5/8/2020 5/8/2020 5/14/2020 0.000000 0.00 792.12 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 038222105 20200520P000010 6,684.000 APPLIED MATERIALS INC CASH
DIVIDEND.. 5/20/2020 5/20/2020 6/11/2020 0.000000 0.00 1,470.48 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 039483102 20200519P000020 7,481.000 ARCHER-DANIELS-MIDLAND CO CASH
DIV.. 5/19/2020 5/19/2020 6/10/2020 0.000000 0.00 2,693.16 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 049560105 20200522P000010 4,567.000 ATMOS ENERGY CORP CASH DIVIDEND
.. 5/22/2020 5/22/2020 6/8/2020 0.000000 0.00 2,626.03 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 053484101 20200629P000050 1,037.000 AVALONBAY COMMUNITIES INC CASH
DIV.. 6/29/2020 6/29/2020 7/15/2020 0.000000 0.00 1,648.83 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 058498106 20200529P000010 3,960.000 BALL CORP CASH DIVIDEND       015% 5/29/2020 5/29/2020 6/15/2020 0.000000 0.00 594.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 060505104 20200604P000020 16,577.000 BANK OF AMERICA CORP CASH DIVIDEN.. 6/4/2020 6/4/2020 6/26/2020 0.000000 0.00 2,983.86 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 064058100 20200427P000010 4,021.000 BANK OF NEW YORK MELLON CORP/T
CA.. 4/27/2020 4/27/2020 5/11/2020 0.000000 0.00 1,246.51 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 071813109 20200604P000030 4,588.000 BAXTER INTERNATIONAL INC CASH
DIVID.. 6/4/2020 6/4/2020 7/1/2020 0.000000 0.00 1,124.06 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 086516101 20200610P000010 5,013.000 BEST BUY CO INC CASH DIVIDEND
055.. 6/10/2020 6/10/2020 7/2/2020 0.000000 0.00 2,757.15 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 099724106 20200529P000020 4,630.000 BORGWARNER INC CASH DIVIDEND
0.. 5/29/2020 5/29/2020 6/15/2020 0.000000 0.00 787.10 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 101121101 20200629P000060 1,337.000 BOSTON PROPERTIES INC CASH
DIVIDEN.. 6/29/2020 6/29/2020 7/31/2020 0.000000 0.00 1,310.26 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 110122108 20200402P000030 5,420.000 BRISTOL-MYERS SQUIBB CO CASH
DIVID.. 4/2/2020 4/2/2020 5/1/2020 0.000000 0.00 2,439.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 11133T103 20200611P000040 3,088.000 BROADRIDGE FINANCIAL SOLUTIONS
CA.. 6/11/2020 6/11/2020 7/2/2020 0.000000 0.00 1,667.52 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 11135F101 20200619P000020 1,940.000 BROADCOM INC CASH DIVIDEND
325% 6/19/2020 6/19/2020 6/30/2020 0.000000 0.00 6,305.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 115637209 20200605P000010 7,549.000 BROWN-FORMAN CORP CASH DIVIDEND
.. 6/5/2020 6/5/2020 7/1/2020 0.000000 0.00 1,315.79 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 12514G108 20200521P000020 2,775.000 CDW CORP/DE CASH DIVIDEND       038% 5/21/2020 5/21/2020 6/10/2020 0.000000 0.00 1,054.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 12541W209 20200604P000040 1,813.000 CH ROBINSON WORLDWIDE INC CASH
DI.. 6/4/2020 6/4/2020 6/30/2020 0.000000 0.00 924.63 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 12572Q105 20200609P000030 2,208.000 CME GROUP INC CASH DIVIDEND
085% 6/9/2020 6/9/2020 6/25/2020 0.000000 0.00 1,876.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 125896100 20200514P000010 12,563.000 CMS ENERGY CORP CASH DIVIDEND
.. 5/14/2020 5/14/2020 5/29/2020 0.000000 0.00 5,119.42 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 127097103 20200513P000020 9,951.000 CABOT OIL & GAS CORP CASH DIVIDEND
.. 5/13/2020 5/13/2020 5/28/2020 0.000000 0.00 995.10 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 14040H105 20200508P000020 1,168.000 CAPITAL ONE FINANCIAL CORP CASH
DIV.. 5/8/2020 5/8/2020 5/21/2020 0.000000 0.00 467.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 150870103 20200424P000010 3,709.000 CELANESE CORP CASH DIVIDEND       0.. 4/24/2020 4/24/2020 5/7/2020 0.000000 0.00 2,299.58 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 15189T107 20200520P000020 12,169.000 CENTERPOINT ENERGY INC CASH
DIVIDE.. 5/20/2020 5/20/2020 6/11/2020 0.000000 0.00 1,825.35 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 156700106 20200529P000030 7,155.000 CENTURYLINK INC CASH DIVIDEND
02.. 5/29/2020 5/29/2020 6/12/2020 0.000000 0.00 1,788.75 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 156782104 20200402P000040 2,665.000 CERNER CORP CASH DIVIDEND       018% 4/2/2020 4/2/2020 4/17/2020 0.000000 0.00 479.70 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 156782104 20200604P000050 1,633.000 CERNER CORP CASH DIVIDEND       018% 6/4/2020 6/4/2020 7/17/2020 0.000000 0.00 293.94 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 166764100 20200518P000010 3,145.000 CHEVRON CORP CASH DIVIDEND
129% 5/18/2020 5/18/2020 6/10/2020 0.000000 0.00 4,057.05 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 171340102 20200514P000020 4,282.000 CHURCH & DWIGHT CO INC CASH
DIVIDE.. 5/14/2020 5/14/2020 6/1/2020 0.000000 0.00 1,027.68 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 172062101 20200616P000010 4,215.000 CINCINNATI FINANCIAL CORP CASH
DIVID.. 6/16/2020 6/16/2020 7/15/2020 0.000000 0.00 2,529.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 17275R102 20200402P000050 6,516.000 CISCO SYSTEMS INC CASH DIVIDEND
.. 4/2/2020 4/2/2020 4/22/2020 0.000000 0.00 2,345.76 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 172967424 20200501P000010 2,659.000 CITIGROUP INC CASH DIVIDEND       051% 5/1/2020 5/1/2020 5/22/2020 0.000000 0.00 1,356.09 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 174610105 20200428P000010 9,099.000 CITIZENS FINANCIAL GROUP INC CASH
DI.. 4/28/2020 4/28/2020 5/13/2020 0.000000 0.00 3,548.61 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 177376100 20200604P000060 1,894.000 CITRIX SYSTEMS INC CASH DIVIDEND
.. 6/4/2020 6/4/2020 6/19/2020 0.000000 0.00 662.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 189054109 20200421P000020 2,926.000 CLOROX CO/THE CASH DIVIDEND
106% 4/21/2020 4/21/2020 5/8/2020 0.000000 0.00 3,101.56 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 191216100 20200612P000020 5,888.000 COCA-COLA CO/THE CASH DIVIDEND
.. 6/12/2020 6/12/2020 7/1/2020 0.000000 0.00 2,414.08 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 192446102 20200519P000030 5,976.000 COGNIZANT TECHNOLOGY SOLUTIONS
C.. 5/19/2020 5/19/2020 5/29/2020 0.000000 0.00 1,314.72 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 194162103 20200417P000010 6,051.000 COLGATE-PALMOLIVE CO CASH
DIVIDEN.. 4/17/2020 4/17/2020 5/15/2020 0.000000 0.00 2,662.44 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 20030N101 20200630P000020 6,495.000 COMCAST CORP CASH DIVIDEND
023% 6/30/2020 6/30/2020 7/22/2020 0.000000 0.00 1,493.85 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 200340107 20200612P000030 2,091.000 COMERICA INC CASH DIVIDEND       068% 6/12/2020 6/12/2020 7/1/2020 0.000000 0.00 1,421.88 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 205887102 20200429P000030 19,701.000 CONAGRA BRANDS INC CASH DIVIDEND
.. 4/29/2020 4/29/2020 6/3/2020 0.000000 0.00 4,186.46 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 20605P101 20200507P000020 3,123.000 CONCHO RESOURCES INC CASH
DIVIDEN.. 5/7/2020 5/7/2020 6/26/2020 0.000000 0.00 624.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 20825C104 20200508P000030 4,139.000 CONOCOPHILLIPS CASH DIVIDEND
04.. 5/8/2020 5/8/2020 6/1/2020 0.000000 0.00 1,738.38 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 209115104 20200512P000010 8,600.000 CONSOLIDATED EDISON INC CASH
DIVID.. 5/12/2020 5/12/2020 6/15/2020 0.000000 0.00 6,579.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 21036P108 20200504P000010 1,256.000 CONSTELLATION BRANDS INC CASH
DIVI.. 5/4/2020 5/4/2020 5/19/2020 0.000000 0.00 942.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 219350105 20200528P000040 8,703.000 CORNING INC CASH DIVIDEND       022% 5/28/2020 5/28/2020 6/30/2020 0.000000 0.00 1,914.66 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 22052L104 20200514P000030 12,039.000 CORTEVA INC CASH DIVIDEND       013% 5/14/2020 5/14/2020 6/15/2020 0.000000 0.00 1,565.07 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 22160K105 20200430P000030 2,469.000 COSTCO WHOLESALE CORP CASH
DIVID.. 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 1,728.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 22160K105 20200430S003201 GT.. -956.000 COSTCO WHOLESALE CORP LATE
POSTI.. 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 -669.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 231021106 20200521P000030 2,091.000 CUMMINS INC CASH DIVIDEND       131% 5/21/2020 5/21/2020 6/4/2020 0.000000 0.00 2,741.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 23331A109 20200508P000040 13,619.000 DR HORTON INC CASH DIVIDEND
017% 5/8/2020 5/8/2020 5/21/2020 0.000000 0.00 2,383.33 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 233331107 20200612P000040 4,351.000 DTE ENERGY CO CASH DIVIDEND
101% 6/12/2020 6/12/2020 7/15/2020 0.000000 0.00 4,405.39 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 235851102 20200625P000020 2,489.000 DANAHER CORP CASH DIVIDEND
018% 6/25/2020 6/25/2020 7/31/2020 0.000000 0.00 448.02 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 235851102 20200625S002231 GT.. -950.000 DANAHER CORP LATE POSTING
DIVIDEN.. 6/25/2020 6/25/2020 7/31/2020 0.000000 0.00 -171.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 24906P109 20200625P000030 7,312.000 DENTSPLY SIRONA INC CASH DIVIDEND
.. 6/25/2020 6/25/2020 7/10/2020 0.000000 0.00 731.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 24906P109 20200625S004511 GT.. -1,526.000 DENTSPLY SIRONA INC LATE POSTING
DI.. 6/25/2020 6/25/2020 7/10/2020 0.000000 0.00 -152.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 25179M103 20200612P000050 6,689.000 DEVON ENERGY CORP CASH DIVIDEND
.. 6/12/2020 6/12/2020 6/30/2020 0.000000 0.00 735.79 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 256677105 20200406P000010 2,867.000 DOLLAR GENERAL CORP CASH
DIVIDEND.. 4/6/2020 4/6/2020 4/21/2020 0.000000 0.00 1,032.12 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 25746U109 20200604P000070 14,197.000 DOMINION ENERGY INC CASH DIVIDEND
.. 6/4/2020 6/4/2020 6/20/2020 0.000000 0.00 13,345.18 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 25754A201 20200612P000060 311.000 DOMINO'S PIZZA INC CASH DIVIDEND
.. 6/12/2020 6/12/2020 6/30/2020 0.000000 0.00 242.58 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 260003108 20200528P000050 3,577.000 DOVER CORP CASH DIVIDEND       049% 5/28/2020 5/28/2020 6/15/2020 0.000000 0.00 1,752.73 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 260557103 20200528P000060 3,501.000 DOW INC CASH DIVIDEND       070% 5/28/2020 5/28/2020 6/12/2020 0.000000 0.00 2,450.70 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 264411505 20200513P000030 11,184.000 DUKE REALTY CORP CASH DIVIDEND
.. 5/13/2020 5/13/2020 5/29/2020 0.000000 0.00 2,628.24 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 26441C204 20200514P000040 14,532.000 DUKE ENERGY CORP CASH DIVIDEND
.. 5/14/2020 5/14/2020 6/16/2020 0.000000 0.00 13,732.74 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 26614N102 20200528P000070 2,638.000 DUPONT DE NEMOURS INC CASH
DIVIDE.. 5/28/2020 5/28/2020 6/15/2020 0.000000 0.00 791.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 26875P101 20200415P000030 3,879.000 EOG RESOURCES INC CASH DIVIDEND
.. 4/15/2020 4/15/2020 4/30/2020 0.000000 0.00 1,454.63 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 277432100 20200612P000070 3,349.000 EASTMAN CHEMICAL CO CASH DIVIDEND
.. 6/12/2020 6/12/2020 7/10/2020 0.000000 0.00 2,210.34 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 278642103 20200529P000040 10,986.000 EBAY INC CASH DIVIDEND       016% 5/29/2020 5/29/2020 6/19/2020 0.000000 0.00 1,757.76 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 278865100 20200615P000020 1,447.000 ECOLAB INC CASH DIVIDEND       047% 6/15/2020 6/15/2020 7/15/2020 0.000000 0.00 680.09 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 291011104 20200514P000050 2,824.000 EMERSON ELECTRIC CO CASH DIVIDEND
.. 5/14/2020 5/14/2020 6/10/2020 0.000000 0.00 1,412.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 29364G103 20200506P000010 8,902.000 ENTERGY CORP CASH DIVIDEND
093% 5/6/2020 5/6/2020 6/1/2020 0.000000 0.00 8,278.86 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 29472R108 20200625S000331 GT.. 2,942.000 EQUITY LIFESTYLE PROPERTIES IN LATE
.. 6/25/2020 6/25/2020 7/10/2020 0.000000 0.00 1,007.64 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 29476L107 20200619P000030 3,212.000 EQUITY RESIDENTIAL CASH DIVIDEND
.. 6/19/2020 6/19/2020 7/10/2020 0.000000 0.00 1,935.23 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 297178105 20200629P000070 2,006.000 ESSEX PROPERTY TRUST INC CASH
DIVI.. 6/29/2020 6/29/2020 7/15/2020 0.000000 0.00 4,167.47 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 30034W106 20200519P000040 9,944.000 EVERGY INC CASH DIVIDEND       050% 5/19/2020 5/19/2020 6/19/2020 0.000000 0.00 5,021.72 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 30040W108 20200519P000050 4,842.000 EVERSOURCE ENERGY CASH DIVIDEND
.. 5/19/2020 5/19/2020 6/30/2020 0.000000 0.00 2,747.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 30161N101 20200514P000060 8,181.000 EXELON CORP CASH DIVIDEND       038% 5/14/2020 5/14/2020 6/10/2020 0.000000 0.00 3,129.23 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 302130109 20200529P000050 2,341.000 EXPEDITORS INTERNATIONAL OF WA
CA.. 5/29/2020 5/29/2020 6/15/2020 0.000000 0.00 1,217.32 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 30231G102 20200512P000020 3,830.000 EXXON MOBIL CORP CASH DIVIDEND
.. 5/12/2020 5/12/2020 6/10/2020 0.000000 0.00 3,332.10 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 302491303 20200629P000080 1,911.000 FMC CORP CASH DIVIDEND       044% 6/29/2020 6/29/2020 7/16/2020 0.000000 0.00 840.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 303075105 20200528P000080 895.000 FACTSET RESEARCH SYSTEMS INC CAS.. 5/28/2020 5/28/2020 6/18/2020 0.000000 0.00 689.15 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 311900104 20200427P000020 13,599.000 FASTENAL CO CASH DIVIDEND       025% 4/27/2020 4/27/2020 5/26/2020 0.000000 0.00 3,399.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 313747206 20200619P000040 773.000 FEDERAL REALTY INVESTMENT TRUS
CA.. 6/19/2020 6/19/2020 7/15/2020 0.000000 0.00 811.65 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 31428X106 20200626P000010 2,127.000 FEDEX CORP CASH DIVIDEND       065% 6/26/2020 6/26/2020 7/13/2020 0.000000 0.00 1,382.55 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 31620M106 20200611P000050 2,132.000 FIDELITY NATIONAL INFORMATION CASH
.. 6/11/2020 6/11/2020 6/26/2020 0.000000 0.00 746.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 31620R303 20200615P000030 7,823.000 FIDELITY NATIONAL FINANCIAL IN CASH .. 6/15/2020 6/15/2020 6/30/2020 0.000000 0.00 2,581.59 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 316773100 20200629P000090 9,516.000 FIFTH THIRD BANCORP CASH DIVIDEND
.. 6/29/2020 6/29/2020 7/15/2020 0.000000 0.00 2,569.32 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 337932107 20200506P000020 17,865.000 FIRSTENERGY CORP CASH DIVIDEND
.. 5/6/2020 5/6/2020 6/1/2020 0.000000 0.00 6,967.35 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 34959J108 20200528P000090 1,837.000 FORTIVE CORP CASH DIVIDEND       007% 5/28/2020 5/28/2020 6/26/2020 0.000000 0.00 128.59 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 34964C106 20200528P000100 2,859.000 FORTUNE BRANDS HOME & SECURITY C.. 5/28/2020 5/28/2020 6/17/2020 0.000000 0.00 686.16 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 363576109 20200604P000080 3,639.000 ARTHUR J GALLAGHER & CO CASH
DIVID.. 6/4/2020 6/4/2020 6/19/2020 0.000000 0.00 1,637.55 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 372460105 20200604P000090 2,268.000 GENUINE PARTS CO CASH DIVIDEND
.. 6/4/2020 6/4/2020 7/1/2020 0.000000 0.00 1,791.72 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 375558103 20200611P000060 2,597.000 GILEAD SCIENCES INC CASH DIVIDEND
.. 6/11/2020 6/11/2020 6/29/2020 0.000000 0.00 1,765.96 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 37959E102 20200402P000060 4,630.000 GLOBE LIFE INC CASH DIVIDEND       018% 4/2/2020 4/2/2020 5/1/2020 0.000000 0.00 868.13 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 38141G104 20200529P000060 557.000 GOLDMAN SACHS GROUP INC/THE CASH
.. 5/29/2020 5/29/2020 6/29/2020 0.000000 0.00 696.25 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 384802104 20200508P000050 685.000 WW GRAINGER INC CASH DIVIDEND
1.. 5/8/2020 5/8/2020 6/1/2020 0.000000 0.00 986.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 416515104 20200529P000070 11,497.000 HARTFORD FINANCIAL SERVICES GR CA.. 5/29/2020 5/29/2020 7/2/2020 0.000000 0.00 3,736.53 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 418056107 20200430P000040 4,138.000 HASBRO INC CASH DIVIDEND       068% 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 2,813.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 418056107 20200430S001041 GT.. -1,602.000 HASBRO INC LATE POSTING DIVIDEND A.. 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 -1,089.36 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 42250P103 20200507P000030 11,099.000 HEALTHPEAK PROPERTIES INC CASH
DIV.. 5/7/2020 5/7/2020 5/19/2020 0.000000 0.00 4,106.63 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 427866108 20200521P000040 3,575.000 HERSHEY CO/THE CASH DIVIDEND
07.. 5/21/2020 5/21/2020 6/15/2020 0.000000 0.00 2,763.48 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 42809H107 20200612P000080 7,539.000 HESS CORP CASH DIVIDEND       025% 6/12/2020 6/12/2020 6/30/2020 0.000000 0.00 1,884.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 42824C109 20200609P000040 15,416.000 HEWLETT PACKARD ENTERPRISE CO
CA.. 6/9/2020 6/9/2020 7/1/2020 0.000000 0.00 1,849.92 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 436106108 20200522P000020 1,736.000 HOLLYFRONTIER CORP CASH DIVIDEND
.. 5/22/2020 5/22/2020 6/18/2020 0.000000 0.00 607.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 437076102 20200603P000020 1,790.000 HOME DEPOT INC/THE CASH DIVIDEND
.. 6/3/2020 6/3/2020 6/18/2020 0.000000 0.00 2,685.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 438516106 20200514P000070 1,469.000 HONEYWELL INTERNATIONAL INC CASH .. 5/14/2020 5/14/2020 6/5/2020 0.000000 0.00 1,322.10 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 440452100 20200409P000010 11,563.000 HORMEL FOODS CORP CASH DIVIDEND
.. 4/9/2020 4/9/2020 5/15/2020 0.000000 0.00 2,688.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 444859102 20200629P000100 533.000 HUMANA INC CASH DIVIDEND       062% 6/29/2020 6/29/2020 7/31/2020 0.000000 0.00 333.13 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 445658107 20200507P000040 2,247.000 JB HUNT TRANSPORT SERVICES INC
CAS.. 5/7/2020 5/7/2020 5/22/2020 0.000000 0.00 606.69 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 446413106 20200528P000110 941.000 HUNTINGTON INGALLS INDUSTRIES CAS.. 5/28/2020 5/28/2020 6/12/2020 0.000000 0.00 969.23 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 45167R104 20200514P000080 1,511.000 IDEX CORP CASH DIVIDEND       050% 5/14/2020 5/14/2020 5/29/2020 0.000000 0.00 755.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 452308109 20200629P000110 1,416.000 ILLINOIS TOOL WORKS INC CASH DIVIDE.. 6/29/2020 6/29/2020 7/15/2020 0.000000 0.00 1,515.12 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 458140100 20200506P000030 4,312.000 INTEL CORP CASH DIVIDEND       033% 5/6/2020 5/6/2020 6/1/2020 0.000000 0.00 1,422.96 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 45866F104 20200615P000040 5,368.000 INTERCONTINENTAL EXCHANGE INC
CAS.. 6/15/2020 6/15/2020 6/30/2020 0.000000 0.00 1,610.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 459200101 20200507P000050 2,025.000 INTERNATIONAL BUSINESS MACHINE CA.. 5/7/2020 5/7/2020 6/10/2020 0.000000 0.00 3,300.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 459506101 20200624P000010 1,820.000 INTERNATIONAL FLAVORS & FRAGRA
CA.. 6/24/2020 6/24/2020 7/6/2020 0.000000 0.00 1,365.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 460146103 20200526P000020 3,822.000 INTERNATIONAL PAPER CO CASH
DIVIDE.. 5/26/2020 5/26/2020 6/15/2020 0.000000 0.00 1,958.78 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 461202103 20200409P000020 1,543.000 INTUIT INC CASH DIVIDEND       053% 4/9/2020 4/9/2020 4/20/2020 0.000000 0.00 817.79 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 46625H100 20200403P000010 3,861.000 JPMORGAN CHASE & CO CASH
DIVIDEND.. 4/3/2020 4/3/2020 4/30/2020 0.000000 0.00 3,474.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 469814107 20200519P000060 4,982.000 JACOBS ENGINEERING GROUP INC
CASH.. 5/19/2020 5/19/2020 6/17/2020 0.000000 0.00 946.58 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 478160104 20200522P000030 867.000 JOHNSON & JOHNSON CASH DIVIDEND
.. 5/22/2020 5/22/2020 6/9/2020 0.000000 0.00 875.67 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 48203R104 20200529P000080 10,485.000 JUNIPER NETWORKS INC CASH
DIVIDEND.. 5/29/2020 5/29/2020 6/22/2020 0.000000 0.00 2,097.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 482480100 20200515P000020 3,219.000 KLA CORP CASH DIVIDEND       085% 5/15/2020 5/15/2020 6/2/2020 0.000000 0.00 2,736.15 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 48251W104 20200515P000030 2,341.000 KKR & CO INC CASH DIVIDEND       013% 5/15/2020 5/15/2020 6/2/2020 0.000000 0.00 316.04 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 485170302 20200605P000020 4,122.000 KANSAS CITY SOUTHERN CASH DIVIDEN.. 6/5/2020 6/5/2020 7/8/2020 0.000000 0.00 1,648.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 487836108 20200529P000090 1,827.000 KELLOGG CO CASH DIVIDEND       057% 5/29/2020 5/29/2020 6/15/2020 0.000000 0.00 1,041.39 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 493267108 20200601P000010 5,223.000 KEYCORP CASH DIVIDEND       018% 6/1/2020 6/1/2020 6/15/2020 0.000000 0.00 966.26 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 494368103 20200604P000100 2,469.000 KIMBERLY-CLARK CORP CASH DIVIDEND
.. 6/4/2020 6/4/2020 7/2/2020 0.000000 0.00 2,641.83 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 49456B101 20200501P000020 19,356.000 KINDER MORGAN INC CASH DIVIDEND
.. 5/1/2020 5/1/2020 5/15/2020 0.000000 0.00 5,080.95 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 500754106 20200528P000120 6,661.000 KRAFT HEINZ CO/THE CASH DIVIDEND
.. 5/28/2020 5/28/2020 6/26/2020 0.000000 0.00 2,664.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 501044101 20200514P000090 8,699.000 KROGER CO/THE CASH DIVIDEND
016% 5/14/2020 5/14/2020 6/1/2020 0.000000 0.00 1,391.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 502431109 20200601P000020 2,773.000 L3HARRIS TECHNOLOGIES INC CASH
DIVI.. 6/1/2020 6/1/2020 6/16/2020 0.000000 0.00 2,357.05 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 512807108 20200616P000020 1,109.000 LAM RESEARCH CORP CASH DIVIDEND
.. 6/16/2020 6/16/2020 7/8/2020 0.000000 0.00 1,275.35 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 526057104 20200420P000010 16,669.000 LENNAR CORP CASH DIVIDEND       012% 4/20/2020 4/20/2020 5/5/2020 0.000000 0.00 2,083.63 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 532457108 20200514P000100 1,082.000 ELI LILLY AND CO CASH DIVIDEND
074.. 5/14/2020 5/14/2020 6/10/2020 0.000000 0.00 800.68 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 534187109 20200409P000030 4,698.000 LINCOLN NATIONAL CORP CASH
DIVIDEN.. 4/9/2020 4/9/2020 5/1/2020 0.000000 0.00 1,879.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 540424108 20200526P000030 5,291.000 LOEWS CORP CASH DIVIDEND       006% 5/26/2020 5/26/2020 6/9/2020 0.000000 0.00 330.69 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 548661107 20200421P000030 3,556.000 LOWE'S COS INC CASH DIVIDEND
055% 4/21/2020 4/21/2020 5/6/2020 0.000000 0.00 1,955.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 55261F104 20200529P000100 1,426.000 M&T BANK CORP CASH DIVIDEND
110% 5/29/2020 5/29/2020 6/30/2020 0.000000 0.00 1,568.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 552953101 20200609P000050 12,470.000 MGM RESORTS INTERNATIONAL CASH
DI.. 6/9/2020 6/9/2020 6/15/2020 0.000000 0.00 31.18 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 55354G100 20200514P000110 1,652.000 MSCI INC CASH DIVIDEND       068% 5/14/2020 5/14/2020 5/29/2020 0.000000 0.00 1,123.36 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 57060D108 20200512P000030 520.000 MARKETAXESS HOLDINGS INC CASH
DIVI.. 5/12/2020 5/12/2020 5/27/2020 0.000000 0.00 312.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 571748102 20200407P000010 4,227.000 MARSH & MCLENNAN COS INC CASH
DIVI.. 4/7/2020 4/7/2020 5/15/2020 0.000000 0.00 1,923.29 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 574599106 20200409P000040 7,549.000 MASCO CORP CASH DIVIDEND       013% 4/9/2020 4/9/2020 5/11/2020 0.000000 0.00 1,019.12 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 57636Q104 20200408P000020 1,511.000 MASTERCARD INC CASH DIVIDEND
04.. 4/8/2020 4/8/2020 5/8/2020 0.000000 0.00 604.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 57772K101 20200527P000010 4,401.000 MAXIM INTEGRATED PRODUCTS INC
CAS.. 5/27/2020 5/27/2020 6/12/2020 0.000000 0.00 2,112.48 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 579780206 20200409P000050 1,474.000 MCCORMICK & CO INC/MD CASH
DIVIDEN.. 4/9/2020 4/9/2020 4/27/2020 0.000000 0.00 913.88 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 580135101 20200529P000110 1,664.000 MCDONALD'S CORP CASH DIVIDEND
1.. 5/29/2020 5/29/2020 6/15/2020 0.000000 0.00 2,080.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 58933Y105 20200612P000090 3,371.000 MERCK & CO INC CASH DIVIDEND
061% 6/12/2020 6/12/2020 7/7/2020 0.000000 0.00 2,056.31 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 59156R108 20200507P000060 2,198.000 METLIFE INC CASH DIVIDEND       046% 5/7/2020 5/7/2020 6/12/2020 0.000000 0.00 1,011.08 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 594918104 20200520P000030 1,768.000 MICROSOFT CORP CASH DIVIDEND
05.. 5/20/2020 5/20/2020 6/11/2020 0.000000 0.00 901.68 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 595017104 20200520P000040 4,180.000 MICROCHIP TECHNOLOGY INC CASH
DIVI.. 5/20/2020 5/20/2020 6/4/2020 0.000000 0.00 1,536.15 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 59522J103 20200414P000030 4,492.000 MID-AMERICA APARTMENT COMMUNIT
C.. 4/14/2020 4/14/2020 4/30/2020 0.000000 0.00 4,492.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 609207105 20200629P000120 7,548.000 MONDELEZ INTERNATIONAL INC CASH
DI.. 6/29/2020 6/29/2020 7/14/2020 0.000000 0.00 2,151.18 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 617446448 20200429P000040 4,693.000 MORGAN STANLEY CASH DIVIDEND
0.. 4/29/2020 4/29/2020 5/15/2020 0.000000 0.00 1,642.55 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 61945C103 20200603P000030 4,884.000 MOSAIC CO/THE CASH DIVIDEND
005% 6/3/2020 6/3/2020 6/18/2020 0.000000 0.00 244.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 620076307 20200612P000100 2,454.000 MOTOROLA SOLUTIONS INC CASH
DIVIDE.. 6/12/2020 6/12/2020 7/15/2020 0.000000 0.00 1,570.56 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 631103108 20200611P000070 2,155.000 NASDAQ INC CASH DIVIDEND       049% 6/11/2020 6/11/2020 6/26/2020 0.000000 0.00 1,055.95 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 64110D104 20200402P000070 3,368.000 NETAPP INC CASH DIVIDEND       048% 4/2/2020 4/2/2020 4/22/2020 0.000000 0.00 1,616.64 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 651639106 20200603P000040 13,916.000 NEWMONT CORP CASH DIVIDEND       0.. 6/3/2020 6/3/2020 6/18/2020 0.000000 0.00 3,479.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 65339F101 20200601P000030 2,598.000 NEXTERA ENERGY INC CASH DIVIDEND
.. 6/1/2020 6/1/2020 6/15/2020 0.000000 0.00 3,637.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 654106103 20200529P000120 6,698.000 NIKE INC CASH DIVIDEND       024% 5/29/2020 5/29/2020 7/1/2020 0.000000 0.00 1,641.01 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 65473P105 20200429P000050 27,253.000 NISOURCE INC CASH DIVIDEND       021% 4/29/2020 4/29/2020 5/20/2020 0.000000 0.00 5,723.13 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 655044105 20200508P000060 17,266.000 NOBLE ENERGY INC CASH DIVIDEND
.. 5/8/2020 5/8/2020 5/26/2020 0.000000 0.00 345.32 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 655844108 20200507P000070 1,888.000 NORFOLK SOUTHERN CORP CASH DIVID.. 5/7/2020 5/7/2020 6/10/2020 0.000000 0.00 1,774.72 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 668771108 20200609P000060 20,036.000 NORTONLIFELOCK INC CASH DIVIDEND
.. 6/9/2020 6/9/2020 6/24/2020 0.000000 0.00 2,504.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 670346105 20200629P000130 7,504.000 NUCOR CORP CASH DIVIDEND       040% 6/29/2020 6/29/2020 8/11/2020 0.000000 0.00 3,020.36 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 674599105 20200612P000110 7,834.000 OCCIDENTAL PETROLEUM CORP CASH
DI.. 6/12/2020 6/12/2020 7/15/2020 0.000000 0.00 78.34 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 682680103 20200424P000020 2,653.000 ONEOK INC CASH DIVIDEND       093% 4/24/2020 4/24/2020 5/14/2020 0.000000 0.00 2,480.56 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 693475105 20200415P000040 4,031.000 PNC FINANCIAL SERVICES GROUP I CAS.. 4/15/2020 4/15/2020 5/5/2020 0.000000 0.00 4,635.65 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 693506107 20200508P000070 2,647.000 PPG INDUSTRIES INC CASH DIVIDEND
.. 5/8/2020 5/8/2020 6/12/2020 0.000000 0.00 1,349.97 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 69351T106 20200609P000070 16,013.000 PPL CORP CASH DIVIDEND       041% 6/9/2020 6/9/2020 7/1/2020 0.000000 0.00 6,645.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 695156109 20200612P000120 1,039.000 PACKAGING CORP OF AMERICA CASH
DI.. 6/12/2020 6/12/2020 7/15/2020 0.000000 0.00 820.81 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 704326107 20200514P000120 2,971.000 PAYCHEX INC CASH DIVIDEND       062% 5/14/2020 5/14/2020 5/28/2020 0.000000 0.00 1,842.02 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 713448108 20200604P000110 2,178.000 PEPSICO INC CASH DIVIDEND       102% 6/4/2020 6/4/2020 6/30/2020 0.000000 0.00 2,227.01 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 717081103 20200507P000080 5,539.000 PFIZER INC CASH DIVIDEND       038% 5/7/2020 5/7/2020 6/5/2020 0.000000 0.00 2,104.82 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 718546104 20200515P000040 6,831.000 PHILLIPS 66 CASH DIVIDEND       090% 5/15/2020 5/15/2020 6/1/2020 0.000000 0.00 6,147.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 723484101 20200501P000030 5,026.000 PINNACLE WEST CAPITAL CORP CASH
DI.. 5/1/2020 5/1/2020 6/1/2020 0.000000 0.00 3,932.85 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 723787107 20200629P000140 4,073.000 PIONEER NATURAL RESOURCES CO
CAS.. 6/29/2020 6/29/2020 7/14/2020 0.000000 0.00 2,240.15 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 74144T108 20200612P000130 658.000 T ROWE PRICE GROUP INC CASH
DIVIDE.. 6/12/2020 6/12/2020 6/30/2020 0.000000 0.00 592.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 74251V102 20200529P000130 1,718.000 PRINCIPAL FINANCIAL GROUP INC CASH
.. 5/29/2020 5/29/2020 6/26/2020 0.000000 0.00 962.08 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 742718109 20200423P000010 3,850.000 PROCTER & GAMBLE CO/THE CASH
DIVID.. 4/23/2020 4/23/2020 5/15/2020 0.000000 0.00 3,044.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 74340W103 20200615P000050 4,475.000 PROLOGIS INC CASH DIVIDEND       058% 6/15/2020 6/15/2020 6/30/2020 0.000000 0.00 2,595.50 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 744320102 20200522P000040 1,063.000 PRUDENTIAL FINANCIAL INC CASH DIVID.. 5/22/2020 5/22/2020 6/18/2020 0.000000 0.00 1,169.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 744573106 20200608P000010 8,320.000 PUBLIC SERVICE ENTERPRISE GROU CA.. 6/8/2020 6/8/2020 6/30/2020 0.000000 0.00 4,076.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 74460D109 20200612P000140 2,145.000 PUBLIC STORAGE CASH DIVIDEND
20.. 6/12/2020 6/12/2020 6/30/2020 0.000000 0.00 4,290.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 747525103 20200603P000050 3,960.000 QUALCOMM INC CASH DIVIDEND
065% 6/3/2020 6/3/2020 6/25/2020 0.000000 0.00 2,574.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 74834L100 20200406P000020 5,408.000 QUEST DIAGNOSTICS INC CASH
DIVIDEN.. 4/6/2020 4/6/2020 4/21/2020 0.000000 0.00 3,028.48 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 754730109 20200630P000030 5,215.000 RAYMOND JAMES FINANCIAL INC CASH
D.. 6/30/2020 6/30/2020 7/15/2020 0.000000 0.00 1,929.55 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 75513E101 20200514P000130 3,778.975 RAYTHEON TECHNOLOGIES CORP CASH
.. 5/14/2020 5/14/2020 6/18/2020 0.000000 0.00 1,795.01 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 75513E101 20200619W000070 0.000 RAYTHEON TECHNOLOGIES CORP DIVID.. 6/19/2020 6/19/2020 6/18/2020 0.000000 0.00 -0.46 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 756109104 20200430P000050 9,023.000 REALTY INCOME CORP CASH DIVIDEND
.. 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 2,102.36 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 756109104 20200430S001001 GT.. -3,493.000 REALTY INCOME CORP LATE POSTING
DI.. 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 -813.87 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 756109104 20200529P000140 5,530.000 REALTY INCOME CORP CASH DIVIDEND
.. 5/29/2020 5/29/2020 6/15/2020 0.000000 0.00 1,288.49 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 756109104 20200630P000040 6,499.000 REALTY INCOME CORP CASH DIVIDEND
.. 6/30/2020 6/30/2020 7/15/2020 0.000000 0.00 1,517.52 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 758849103 20200515P000050 5,844.000 REGENCY CENTERS CORP CASH DIVIDE.. 5/15/2020 5/15/2020 5/26/2020 0.000000 0.00 3,477.18 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 7591EP100 20200604P000120 27,169.000 REGIONS FINANCIAL CORP CASH
DIVIDE.. 6/4/2020 6/4/2020 7/1/2020 0.000000 0.00 4,211.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 760759100 20200630P000050 1,676.000 REPUBLIC SERVICES INC CASH
DIVIDEND.. 6/30/2020 6/30/2020 7/15/2020 0.000000 0.00 678.78 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 761152107 20200513P000040 2,007.000 RESMED INC CASH DIVIDEND       039% 5/13/2020 5/13/2020 6/18/2020 0.000000 0.00 782.73 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 773903109 20200515P000060 597.000 ROCKWELL AUTOMATION INC CASH DIVI.. 5/15/2020 5/15/2020 6/10/2020 0.000000 0.00 608.94 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 776696106 20200407P000020 1,716.000 ROPER TECHNOLOGIES INC CASH
DIVIDE.. 4/7/2020 4/7/2020 4/22/2020 0.000000 0.00 879.45 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 78409V104 20200526P000040 1,304.000 S&P GLOBAL INC CASH DIVIDEND
067% 5/26/2020 5/26/2020 6/10/2020 0.000000 0.00 873.68 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 78440X101 20200429P000060 4,355.000 SL GREEN REALTY CORP CASH DIVIDEN.. 4/29/2020 4/29/2020 5/15/2020 0.000000 0.00 1,284.73 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 78440X101 20200528P000130 2,669.000 SL GREEN REALTY CORP CASH DIVIDEN.. 5/28/2020 5/28/2020 6/15/2020 0.000000 0.00 787.36 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 78467J100 20200529P000150 1,495.000 SS&C TECHNOLOGIES HOLDINGS INC
CA.. 5/29/2020 5/29/2020 6/15/2020 0.000000 0.00 186.88 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 816851109 20200625P000040 3,745.000 SEMPRA ENERGY CASH DIVIDEND
104.. 6/25/2020 6/25/2020 7/15/2020 0.000000 0.00 3,913.53 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 816851109 20200625S003641 GT.. -1,696.000 SEMPRA ENERGY LATE POSTING DIVIDE.. 6/25/2020 6/25/2020 7/15/2020 0.000000 0.00 -1,772.32 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 82968B103 20200507P000090 22,408.000 SIRIUS XM HOLDINGS INC CASH
DIVIDEN.. 5/7/2020 5/7/2020 5/29/2020 0.000000 0.00 298.25 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 83088M102 20200520P000050 7,224.000 SKYWORKS SOLUTIONS INC CASH DIVID.. 5/20/2020 5/20/2020 6/11/2020 0.000000 0.00 3,178.56 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 832696405 20200514P000140 3,144.000 JM SMUCKER CO/THE CASH DIVIDEND
.. 5/14/2020 5/14/2020 6/1/2020 0.000000 0.00 2,766.72 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 833034101 20200520P000060 2,082.000 SNAP-ON INC CASH DIVIDEND       108% 5/20/2020 5/20/2020 6/10/2020 0.000000 0.00 2,248.56 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 842587107 20200515P000070 18,433.000 SOUTHERN CO/THE CASH DIVIDEND
0.. 5/15/2020 5/15/2020 6/8/2020 0.000000 0.00 11,797.12 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 854502101 20200601P000040 1,607.000 STANLEY BLACK & DECKER INC CASH DI.. 6/1/2020 6/1/2020 6/16/2020 0.000000 0.00 1,108.83 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 857477103 20200630P000060 6,482.000 STATE STREET CORP CASH DIVIDEND
.. 6/30/2020 6/30/2020 7/16/2020 0.000000 0.00 3,370.64 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 863667101 20200629P000150 1,208.000 STRYKER CORP CASH DIVIDEND
057% 6/29/2020 6/29/2020 7/31/2020 0.000000 0.00 694.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 866674104 20200629P000160 3,685.000 SUN COMMUNITIES INC CASH DIVIDEND
.. 6/29/2020 6/29/2020 7/15/2020 0.000000 0.00 2,911.15 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 87165B103 20200501P000040 4,516.000 SYNCHRONY FINANCIAL CASH DIVIDEND
.. 5/1/2020 5/1/2020 5/14/2020 0.000000 0.00 993.52 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 871829107 20200402P000080 10,934.000 SYSCO CORP CASH DIVIDEND       045% 4/2/2020 4/2/2020 4/24/2020 0.000000 0.00 4,920.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 87612E106 20200519P000070 6,912.000 TARGET CORP CASH DIVIDEND       066% 5/19/2020 5/19/2020 6/10/2020 0.000000 0.00 4,561.92 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 87612G101 20200430P000060 9,326.000 TARGA RESOURCES CORP CASH DIVIDE.. 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 932.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 87612G101 20200430S001781 GT.. -3,611.000 TARGA RESOURCES CORP LATE
POSTIN.. 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 -361.10 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 882508104 20200501P000050 2,987.000 TEXAS INSTRUMENTS INC CASH
DIVIDEN.. 5/1/2020 5/1/2020 5/18/2020 0.000000 0.00 2,688.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 883203101 20200611P000080 5,203.000 TEXTRON INC CASH DIVIDEND       002% 6/11/2020 6/11/2020 7/1/2020 0.000000 0.00 104.06 0.00

Transaction Detail

KRS INTERNAL EQUITY - KR3F10110002 Period :  4/1/2020 to 6/30/2020

Page 150 of 278
Report Timestamp: Wed Aug 5 2020 04:00:00 PM

Special Called Investment Committee Meeting - Addendum - Standard Reports

315



.

Reporting

Account

Number

Source Account
Trans.

Code

Link

Ref

Mellon

Security ID

Transaction

No./Client Ref
Shares/Par Transaction Description

Broker

Name

Reported

Date

Trade

Date

Contract

Settle Date
Base Price Base Cost

Base Txn

Amount
Base Gain/Loss

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 883556102 20200612P000150 1,175.000 THERMO FISHER SCIENTIFIC INC CASH
DI.. 6/12/2020 6/12/2020 7/15/2020 0.000000 0.00 258.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 88579Y101 20200521P000050 626.000 3M CO CASH DIVIDEND       147% 5/21/2020 5/21/2020 6/12/2020 0.000000 0.00 920.22 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 886547108 20200619P000050 4,363.000 TIFFANY & CO CASH DIVIDEND       058% 6/19/2020 6/19/2020 7/10/2020 0.000000 0.00 2,530.54 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 892356106 20200522P000050 2,081.000 TRACTOR SUPPLY CO CASH DIVIDEND
.. 5/22/2020 5/22/2020 6/9/2020 0.000000 0.00 728.35 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 89417E109 20200609P000080 1,682.000 TRAVELERS COS INC/THE CASH
DIVIDEN.. 6/9/2020 6/9/2020 6/30/2020 0.000000 0.00 1,429.70 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 89832Q109 20200514P000150 4,021.000 TRUIST FINANCIAL CORP CASH
DIVIDEND.. 5/14/2020 5/14/2020 6/1/2020 0.000000 0.00 1,809.45 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 902494103 20200529P000160 8,499.000 TYSON FOODS INC CASH DIVIDEND
04.. 5/29/2020 5/29/2020 6/15/2020 0.000000 0.00 3,569.58 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 902653104 20200408P000030 10,418.000 UDR INC CASH DIVIDEND       036% 4/8/2020 4/8/2020 4/30/2020 0.000000 0.00 3,750.48 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 902973304 20200629P000170 18,308.000 US BANCORP CASH DIVIDEND       042% 6/29/2020 6/29/2020 7/15/2020 0.000000 0.00 7,689.36 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 907818108 20200528P000140 1,773.000 UNION PACIFIC CORP CASH DIVIDEND
.. 5/28/2020 5/28/2020 6/30/2020 0.000000 0.00 1,719.81 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 91324P102 20200619P000060 487.000 UNITEDHEALTH GROUP INC CASH
DIVIDE.. 6/19/2020 6/19/2020 6/30/2020 0.000000 0.00 608.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 91529Y106 20200424P000030 11,158.000 UNUM GROUP CASH DIVIDEND       028% 4/24/2020 4/24/2020 5/15/2020 0.000000 0.00 3,180.03 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 918204108 20200609P000090 5,190.000 VF CORP CASH DIVIDEND       048% 6/9/2020 6/9/2020 6/22/2020 0.000000 0.00 2,491.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 91913Y100 20200513P000050 5,677.000 VALERO ENERGY CORP CASH DIVIDEND
.. 5/13/2020 5/13/2020 6/3/2020 0.000000 0.00 5,563.46 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 92276F100 20200630P000070 9,118.000 VENTAS INC CASH DIVIDEND       045% 6/30/2020 6/30/2020 7/14/2020 0.000000 0.00 4,103.10 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 92343V104 20200409P000060 7,223.000 VERIZON COMMUNICATIONS INC CASH
DI.. 4/9/2020 4/9/2020 5/1/2020 0.000000 0.00 4,442.15 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 92345Y106 20200612P000160 2,592.000 VERISK ANALYTICS INC CASH DIVIDEND
.. 6/12/2020 6/12/2020 6/30/2020 0.000000 0.00 699.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 92556H206 20200612P000170 1,942.000 VIACOMCBS INC CASH DIVIDEND
024% 6/12/2020 6/12/2020 7/1/2020 0.000000 0.00 466.08 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 92826C839 20200513P000060 1,510.000 VISA INC CASH DIVIDEND       030% 5/13/2020 5/13/2020 6/2/2020 0.000000 0.00 453.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 929042109 20200508P000080 1,615.000 VORNADO REALTY TRUST CASH
DIVIDEN.. 5/8/2020 5/8/2020 5/22/2020 0.000000 0.00 1,065.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 92939U106 20200513P000070 8,621.000 WEC ENERGY GROUP INC CASH
DIVIDEN.. 5/13/2020 5/13/2020 6/1/2020 0.000000 0.00 5,452.78 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 931142103 20200507P000100 7,030.000 WALMART INC CASH DIVIDEND       054% 5/7/2020 5/7/2020 6/1/2020 0.000000 0.00 3,796.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 931427108 20200519P000080 3,097.000 WALGREENS BOOTS ALLIANCE INC
CASH.. 5/19/2020 5/19/2020 6/12/2020 0.000000 0.00 1,416.88 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 94106L109 20200604P000130 2,377.000 WASTE MANAGEMENT INC CASH
DIVIDEN.. 6/4/2020 6/4/2020 6/19/2020 0.000000 0.00 1,295.47 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 949746101 20200507P000110 6,091.000 WELLS FARGO & CO CASH DIVIDEND
.. 5/7/2020 5/7/2020 6/1/2020 0.000000 0.00 3,106.41 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 95040Q104 20200518P000020 6,444.000 WELLTOWER INC CASH DIVIDEND       0.. 5/18/2020 5/18/2020 5/28/2020 0.000000 0.00 3,930.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 958102105 20200402P000090 13,009.000 WESTERN DIGITAL CORP CASH
DIVIDEND.. 4/2/2020 4/2/2020 4/17/2020 0.000000 0.00 6,504.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 959802109 20200615P000060 9,107.000 WESTERN UNION CO/THE CASH
DIVIDEN.. 6/15/2020 6/15/2020 6/30/2020 0.000000 0.00 2,049.08 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 96145D105 20200518P000030 4,389.000 WESTROCK CO CASH DIVIDEND       020% 5/18/2020 5/18/2020 5/28/2020 0.000000 0.00 877.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 963320106 20200514P000160 2,121.000 WHIRLPOOL CORP CASH DIVIDEND
12.. 5/14/2020 5/14/2020 6/15/2020 0.000000 0.00 2,545.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 969457100 20200611P000090 4,039.000 WILLIAMS COS INC/THE CASH DIVIDEND
.. 6/11/2020 6/11/2020 6/29/2020 0.000000 0.00 1,615.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 98389B100 20200612P000180 8,566.000 XCEL ENERGY INC CASH DIVIDEND
04.. 6/12/2020 6/12/2020 7/20/2020 0.000000 0.00 3,683.38 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 98419M100 20200527P000020 4,221.000 XYLEM INC/NY CASH DIVIDEND       026% 5/27/2020 5/27/2020 6/25/2020 0.000000 0.00 1,097.46 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 988498101 20200528P000150 3,966.000 YUM! BRANDS INC CASH DIVIDEND
04.. 5/28/2020 5/28/2020 6/12/2020 0.000000 0.00 1,864.02 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 98956P102 20200626P000020 1,830.000 ZIMMER BIOMET HOLDINGS INC CASH DI.. 6/26/2020 6/26/2020 7/31/2020 0.000000 0.00 439.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 989701107 20200507P000120 3,728.000 ZIONS BANCORP NA CASH DIVIDEND
.. 5/7/2020 5/7/2020 5/21/2020 0.000000 0.00 1,267.52 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 98978V103 20200416P000010 3,443.000 ZOETIS INC CASH DIVIDEND       020% 4/16/2020 4/16/2020 6/1/2020 0.000000 0.00 688.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G0177J108 20200415P000010 1,446.000 ALLERGAN PLC CASH DIVIDEND       074% 4/15/2020 4/15/2020 6/15/2020 0.000000 0.00 1,070.04 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DAC G0177J108 20200415P000010 -1,446.000 ALLERGAN PLC 4/15/2020 4/15/2020 6/15/2020 0.000000 0.00 -1,070.04 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G0177J108 20200507F000150 886.000 ALLERGAN PLC CASH DIVIDEND       074% 4/15/2020 4/15/2020 5/8/2020 0.000000 0.00 655.64 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DAC G0177J108 20200507F000150 -886.000 ALLERGAN PLC AS PER PSS 4/15/2020 4/15/2020 5/8/2020 0.000000 0.00 -655.64 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G0177J108 20200511A000060 886.000 ALLERGAN PLC AS PER PSS 4/15/2020 4/15/2020 6/15/2020 0.000000 0.00 655.64 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DAC G0177J108 20200511A000060 -886.000 ALLERGAN PLC PAY DATE AMENDMENT
P.. 4/15/2020 4/15/2020 6/15/2020 0.000000 0.00 -655.64 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G0177J108 20200605A000070 1,446.000 ALLERGAN PLC 5/1/2020 4/20/2020 5/20/2020 0.000000 0.00 1,070.04 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G02602103 20200629P000010 3,935.000 AMDOCS LTD CASH DIVIDEND       032% 6/29/2020 6/29/2020 7/24/2020 0.000000 0.00 1,288.71 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G0403H108 20200430P000010 2,103.000 AON PLC CASH DIVIDEND       044% 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 925.32 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G0403H108 20200430S000841 GT.. -814.000 AON PLC LATE POSTING DIVIDEND ADJU.. 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 -358.16 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G1151C101 20200415P000020 2,202.000 ACCENTURE PLC CASH DIVIDEND       0.. 4/15/2020 4/15/2020 5/15/2020 0.000000 0.00 1,761.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G16962105 20200515P000010 6,271.000 BUNGE LTD CASH DIVIDEND       050% 5/15/2020 5/15/2020 6/1/2020 0.000000 0.00 3,135.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G29183103 20200513P000010 4,430.000 EATON CORP PLC CASH DIVIDEND
07.. 5/13/2020 5/13/2020 5/29/2020 0.000000 0.00 3,233.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G3223R108 20200526P000010 1,349.000 EVEREST RE GROUP LTD CASH DIVIDEN.. 5/26/2020 5/26/2020 6/10/2020 0.000000 0.00 2,090.95 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G47567105 20200429P000010 12,326.000 IHS MARKIT LTD CASH DIVIDEND
017% 4/29/2020 4/29/2020 5/15/2020 0.000000 0.00 2,095.42 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G51502105 20200619P000010 5,501.000 JOHNSON CONTROLS INTERNATIONAL
C.. 6/19/2020 6/19/2020 7/17/2020 0.000000 0.00 1,430.26 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G5494J103 20200602P000010 2,510.000 LINDE PLC CASH DIVIDEND       096% 6/2/2020 6/2/2020 6/17/2020 0.000000 0.00 2,417.13 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G5876H105 20200402P000010 31,904.000 MARVELL TECHNOLOGY GROUP LTD
CAS.. 4/2/2020 4/2/2020 4/22/2020 0.000000 0.00 1,914.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G5960L103 20200625P000010 2,453.000 MEDTRONIC PLC CASH DIVIDEND
058% 6/25/2020 6/25/2020 7/17/2020 0.000000 0.00 1,422.74 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G5960L103 20200625S001311 GT.. 1,337.000 MEDTRONIC PLC LATE POSTING
DIVIDEN.. 6/25/2020 6/25/2020 7/17/2020 0.000000 0.00 775.46 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G6518L108 20200603P000010 5,414.000 NIELSEN HOLDINGS PLC CASH DIVIDEND
.. 6/3/2020 6/3/2020 6/18/2020 0.000000 0.00 324.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G7945M107 20200623P000010 5,153.000 SEAGATE TECHNOLOGY PLC CASH
DIVID.. 6/23/2020 6/23/2020 7/8/2020 0.000000 0.00 3,349.45 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G8473T100 20200611P000010 2,508.000 STERIS PLC CASH DIVIDEND       037% 6/11/2020 6/11/2020 6/26/2020 0.000000 0.00 927.96 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G8994E103 20200604P000010 3,745.000 TRANE TECHNOLOGIES PLC CASH DIVID.. 6/4/2020 6/4/2020 6/30/2020 0.000000 0.00 1,984.85 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G97822103 20200528P000010 4,953.000 PERRIGO CO PLC CASH DIVIDEND
022.. 5/28/2020 5/28/2020 6/16/2020 0.000000 0.00 1,114.43 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA H1467J104 20200618P000010 2,855.000 CHUBB LTD CASH DIVIDEND       078% 6/18/2020 6/18/2020 7/10/2020 0.000000 0.00 2,226.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA H84989104 20200521P000010 3,390.000 TE CONNECTIVITY LTD CASH DIVIDEND
.. 5/21/2020 5/21/2020 6/5/2020 0.000000 0.00 1,627.20 0.00

DIVIDENDS 1,893,643.000 762,895.71 762,895.71 0.00

U.S. DOLLAR 1,893,643.000 762,895.71 762,895.71 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 001055102 20200601S000090 6,902.000 AFLAC INC 6/1/2020 5/19/2020 6/1/2020 0.000000 1,932.56 1,932.56 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 00206R102 20200501S000080 23,807.000 AT&T INC 5/1/2020 4/8/2020 5/1/2020 0.000000 12,379.64 12,379.64 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 002824100 20200515S000120 7,105.000 ABBOTT LABORATORIES 5/15/2020 4/14/2020 5/15/2020 0.000000 2,557.80 2,557.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 00507V109 20200506S000040 11,274.000 ACTIVISION BLIZZARD INC 5/6/2020 4/14/2020 5/6/2020 0.000000 4,622.34 4,622.34 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 00751Y106 20200403S000020 2,543.000 ADVANCE AUTO PARTS INC 4/3/2020 3/19/2020 4/3/2020 0.000000 635.75 635.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 00846U101 20200422S000040 6,689.000 AGILENT TECHNOLOGIES INC 4/22/2020 3/30/2020 4/22/2020 0.000000 1,204.02 1,204.02 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 009158106 20200511S000030 2,354.000 AIR PRODUCTS AND CHEMICALS INC 5/11/2020 3/31/2020 5/11/2020 0.000000 3,154.36 3,154.36 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 012653101 20200401S000060 3,418.000 ALBEMARLE CORP 4/1/2020 3/12/2020 4/1/2020 0.000000 1,315.93 1,315.93 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 015271109 20200415S000080 3,625.000 ALEXANDRIA REAL ESTATE EQUITIE 4/15/2020 3/30/2020 4/15/2020 0.000000 3,733.75 3,733.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 018802108 20200515S000130 12,543.000 ALLIANT ENERGY CORP 5/15/2020 4/29/2020 5/15/2020 0.000000 4,766.34 4,766.34 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 020002101 20200401S000110 4,726.000 ALLSTATE CORP/THE 4/1/2020 2/28/2020 4/1/2020 0.000000 2,552.04 2,552.04 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 02005N100 20200515S000190 9,254.000 ALLY FINANCIAL INC 5/15/2020 4/30/2020 5/15/2020 0.000000 1,758.26 1,758.26 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 023608102 20200630S000170 11,000.000 AMEREN CORP 6/30/2020 6/9/2020 6/30/2020 0.000000 5,445.00 5,445.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 025537101 20200610S000030 7,424.000 AMERICAN ELECTRIC POWER CO INC 6/10/2020 5/7/2020 6/10/2020 0.000000 5,196.80 5,196.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 025816109 20200508S000110 1,616.000 AMERICAN EXPRESS CO 5/8/2020 4/2/2020 5/8/2020 0.000000 694.88 694.88 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 026874784 20200629S000190 9,651.000 AMERICAN INTERNATIONAL GROUP I 6/29/2020 6/12/2020 6/29/2020 0.000000 3,088.32 3,088.32 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 030420103 20200602S000020 3,463.000 AMERICAN WATER WORKS CO INC 6/2/2020 5/11/2020 6/2/2020 0.000000 1,904.65 1,904.65 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 031100100 20200630S000210 2,476.000 AMETEK INC 6/30/2020 6/11/2020 6/30/2020 0.000000 445.68 445.68 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 032095101 20200408S000050 3,554.000 AMPHENOL CORP 4/8/2020 3/16/2020 4/8/2020 0.000000 888.50 888.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 032654105 20200609S000110 3,395.000 ANALOG DEVICES INC 6/9/2020 5/28/2020 6/9/2020 0.000000 2,104.90 2,104.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 035710409 20200430S000110 81,203.000 ANNALY CAPITAL MANAGEMENT INC 4/30/2020 3/30/2020 4/30/2020 0.000000 20,300.75 20,300.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 036752103 20200625S000080 1,130.000 ANTHEM INC 6/25/2020 6/9/2020 6/25/2020 0.000000 1,073.50 1,073.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 037411105 20200522S000060 19,048.000 APACHE CORP 5/22/2020 4/21/2020 5/22/2020 0.000000 476.20 476.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 037833100 20200514S000190 966.000 APPLE INC 5/14/2020 5/8/2020 5/14/2020 0.000000 792.12 792.12 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 038222105 20200611S000120 6,684.000 APPLIED MATERIALS INC 6/11/2020 5/20/2020 6/11/2020 0.000000 1,470.48 1,470.48 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 039483102 20200610S000100 7,481.000 ARCHER-DANIELS-MIDLAND CO 6/10/2020 5/19/2020 6/10/2020 0.000000 2,693.16 2,693.16 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 049560105 20200608S000020 4,567.000 ATMOS ENERGY CORP 6/8/2020 5/22/2020 6/8/2020 0.000000 2,626.03 2,626.03 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 053484101 20200415S000070 2,114.000 AVALONBAY COMMUNITIES INC 4/15/2020 3/30/2020 4/15/2020 0.000000 3,361.26 3,361.26 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 058498106 20200615S000190 3,960.000 BALL CORP 6/15/2020 5/29/2020 6/15/2020 0.000000 594.00 594.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 060505104 20200626S002420 16,577.000 BANK OF AMERICA CORP 6/26/2020 6/4/2020 6/26/2020 0.000000 2,983.86 2,983.86 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 064058100 20200511S000050 4,021.000 BANK OF NEW YORK MELLON CORP/T 5/11/2020 4/27/2020 5/11/2020 0.000000 1,246.51 1,246.51 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 071813109 20200401S000030 6,936.000 BAXTER INTERNATIONAL INC 4/1/2020 2/27/2020 4/1/2020 0.000000 1,525.92 1,525.92 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 086516101 20200409S000070 7,579.000 BEST BUY CO INC 4/9/2020 3/18/2020 4/9/2020 0.000000 4,168.45 4,168.45 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 099724106 20200615S000140 4,630.000 BORGWARNER INC 6/15/2020 5/29/2020 6/15/2020 0.000000 787.10 787.10 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 110122108 20200501S000090 5,420.000 BRISTOL-MYERS SQUIBB CO 5/1/2020 4/2/2020 5/1/2020 0.000000 2,439.00 2,439.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 11133T103 20200403S000520 4,668.000 BROADRIDGE FINANCIAL SOLUTIONS 4/3/2020 3/12/2020 4/3/2020 0.000000 2,520.72 2,520.72 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 11135F101 20200630S000290 1,940.000 BROADCOM INC 6/30/2020 6/19/2020 6/30/2020 0.000000 6,305.00 6,305.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 115637209 20200401S000010 11,413.000 BROWN-FORMAN CORP 4/1/2020 3/6/2020 4/1/2020 0.000000 1,989.29 1,989.29 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 12514G108 20200610S000070 2,775.000 CDW CORP/DE 6/10/2020 5/21/2020 6/10/2020 0.000000 1,054.50 1,054.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 12541W209 20200630S000100 1,813.000 CH ROBINSON WORLDWIDE INC 6/30/2020 6/4/2020 6/30/2020 0.000000 924.63 924.63 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 12572Q105 20200625S000060 2,208.000 CME GROUP INC 6/25/2020 6/9/2020 6/25/2020 0.000000 1,876.80 1,876.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 125896100 20200529S000170 12,563.000 CMS ENERGY CORP 5/29/2020 5/14/2020 5/29/2020 0.000000 5,119.42 5,119.42 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 127097103 20200528S000160 9,951.000 CABOT OIL & GAS CORP 5/28/2020 5/13/2020 5/28/2020 0.000000 995.10 995.10 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 14040H105 20200521S000070 1,168.000 CAPITAL ONE FINANCIAL CORP 5/21/2020 5/8/2020 5/21/2020 0.000000 467.20 467.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 150870103 20200507S000130 3,709.000 CELANESE CORP 5/7/2020 4/24/2020 5/7/2020 0.000000 2,299.58 2,299.58 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 15189T107 20200611S000110 12,169.000 CENTERPOINT ENERGY INC 6/11/2020 5/20/2020 6/11/2020 0.000000 1,825.35 1,825.35 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 156700106 20200612S000210 7,155.000 CENTURYLINK INC 6/12/2020 5/29/2020 6/12/2020 0.000000 1,788.75 1,788.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 156782104 20200417S000030 2,665.000 CERNER CORP 4/17/2020 4/2/2020 4/17/2020 0.000000 479.70 479.70 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 166764100 20200610S000050 3,145.000 CHEVRON CORP 6/10/2020 5/18/2020 6/10/2020 0.000000 4,057.05 4,057.05 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 171340102 20200601S000140 4,282.000 CHURCH & DWIGHT CO INC 6/1/2020 5/14/2020 6/1/2020 0.000000 1,027.68 1,027.68 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 172062101 20200415S000050 6,372.000 CINCINNATI FINANCIAL CORP 4/15/2020 3/17/2020 4/15/2020 0.000000 3,823.20 3,823.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 17275R102 20200422S000030 6,516.000 CISCO SYSTEMS INC 4/22/2020 4/2/2020 4/22/2020 0.000000 2,345.76 2,345.76 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 172967424 20200522S000090 2,659.000 CITIGROUP INC 5/22/2020 5/1/2020 5/22/2020 0.000000 1,356.09 1,356.09 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 174610105 20200513S000080 9,099.000 CITIZENS FINANCIAL GROUP INC 5/13/2020 4/28/2020 5/13/2020 0.000000 3,548.61 3,548.61 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 177376100 20200619S000090 1,894.000 CITRIX SYSTEMS INC 6/19/2020 6/4/2020 6/19/2020 0.000000 662.90 662.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 189054109 20200508S000090 2,926.000 CLOROX CO/THE 5/8/2020 4/21/2020 5/8/2020 0.000000 3,101.56 3,101.56 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 191216100 20200401S000140 8,901.000 COCA-COLA CO/THE 4/1/2020 3/13/2020 4/1/2020 0.000000 3,649.41 3,649.41 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 192446102 20200529S000210 5,976.000 COGNIZANT TECHNOLOGY SOLUTIONS 5/29/2020 5/19/2020 5/29/2020 0.000000 1,314.72 1,314.72 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 194162103 20200515S000230 6,051.000 COLGATE-PALMOLIVE CO 5/15/2020 4/17/2020 5/15/2020 0.000000 2,662.44 2,662.44 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 20030N101 20200422S000070 18,134.000 COMCAST CORP 4/22/2020 3/31/2020 4/22/2020 0.000000 4,170.82 4,170.82 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 200340107 20200401S000170 3,162.000 COMERICA INC 4/1/2020 3/12/2020 4/1/2020 0.000000 2,150.16 2,150.16 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 205887102 20200603S000060 19,701.000 CONAGRA BRANDS INC 6/3/2020 4/29/2020 6/3/2020 0.000000 4,186.46 4,186.46 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 20605P101 20200626S002450 3,123.000 CONCHO RESOURCES INC 6/26/2020 5/7/2020 6/26/2020 0.000000 624.60 624.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 20825C104 20200601S000130 4,139.000 CONOCOPHILLIPS 6/1/2020 5/8/2020 6/1/2020 0.000000 1,738.38 1,738.38 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 209115104 20200615S000080 8,600.000 CONSOLIDATED EDISON INC 6/15/2020 5/12/2020 6/15/2020 0.000000 6,579.00 6,579.00 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 21036P108 20200519S000100 1,256.000 CONSTELLATION BRANDS INC 5/19/2020 5/4/2020 5/19/2020 0.000000 942.00 942.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 219350105 20200630S000220 8,703.000 CORNING INC 6/30/2020 5/28/2020 6/30/2020 0.000000 1,914.66 1,914.66 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 22052L104 20200615S000120 12,039.000 CORTEVA INC 6/15/2020 5/14/2020 6/15/2020 0.000000 1,565.07 1,565.07 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 22160K105 20200515S000110 1,513.000 COSTCO WHOLESALE CORP 5/15/2020 4/30/2020 5/15/2020 0.000000 1,059.10 1,059.10 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 231021106 20200604S000150 2,091.000 CUMMINS INC 6/4/2020 5/21/2020 6/4/2020 0.000000 2,741.30 2,741.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 23331A109 20200521S000080 13,619.000 DR HORTON INC 5/21/2020 5/8/2020 5/21/2020 0.000000 2,383.33 2,383.33 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 233331107 20200415S000060 6,578.000 DTE ENERGY CO 4/15/2020 3/13/2020 4/15/2020 0.000000 6,660.23 6,660.23 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 23355L106 20200414S000040 9,641.000 DXC TECHNOLOGY CO 4/14/2020 3/24/2020 4/14/2020 0.000000 2,024.61 2,024.61 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 235851102 20200424S000060 3,762.000 DANAHER CORP 4/24/2020 3/26/2020 4/24/2020 0.000000 677.16 677.16 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 24906P109 20200413S000040 11,054.000 DENTSPLY SIRONA INC 4/10/2020 3/26/2020 4/10/2020 0.000000 1,105.40 1,105.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 25179M103 20200630S000080 6,689.000 DEVON ENERGY CORP 6/30/2020 6/12/2020 6/30/2020 0.000000 735.79 735.79 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 256677105 20200421S000050 2,867.000 DOLLAR GENERAL CORP 4/21/2020 4/6/2020 4/21/2020 0.000000 1,032.12 1,032.12 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 25746U109 20200622S000020 14,197.000 DOMINION ENERGY INC 6/22/2020 6/4/2020 6/20/2020 0.000000 13,345.18 13,345.18 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 25754A201 20200630S000240 311.000 DOMINO'S PIZZA INC 6/30/2020 6/12/2020 6/30/2020 0.000000 242.58 242.58 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 260003108 20200615S000150 3,577.000 DOVER CORP 6/15/2020 5/28/2020 6/15/2020 0.000000 1,752.73 1,752.73 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 260557103 20200612S000190 3,501.000 DOW INC 6/12/2020 5/28/2020 6/12/2020 0.000000 2,450.70 2,450.70 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 264411505 20200529S000190 11,184.000 DUKE REALTY CORP 5/29/2020 5/13/2020 5/29/2020 0.000000 2,628.24 2,628.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 26441C204 20200616S000050 14,532.000 DUKE ENERGY CORP 6/16/2020 5/14/2020 6/16/2020 0.000000 13,732.74 13,732.74 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 26614N102 20200615S000160 2,638.000 DUPONT DE NEMOURS INC 6/15/2020 5/28/2020 6/15/2020 0.000000 791.40 791.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 26875P101 20200430S000120 3,879.000 EOG RESOURCES INC 4/30/2020 4/15/2020 4/30/2020 0.000000 1,454.63 1,454.63 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 277432100 20200403S000030 5,063.000 EASTMAN CHEMICAL CO 4/3/2020 3/13/2020 4/3/2020 0.000000 3,341.58 3,341.58 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 278642103 20200619S000100 10,986.000 EBAY INC 6/19/2020 5/29/2020 6/19/2020 0.000000 1,757.76 1,757.76 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 278865100 20200415S000150 2,188.000 ECOLAB INC 4/15/2020 3/16/2020 4/15/2020 0.000000 1,028.36 1,028.36 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 281020107 20200430S000130 15,721.000 EDISON INTERNATIONAL 4/30/2020 3/30/2020 4/30/2020 0.000000 10,022.14 10,022.14 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 291011104 20200610S000080 2,824.000 EMERSON ELECTRIC CO 6/10/2020 5/14/2020 6/10/2020 0.000000 1,412.00 1,412.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 29364G103 20200601S000050 8,902.000 ENTERGY CORP 6/1/2020 5/6/2020 6/1/2020 0.000000 8,278.86 8,278.86 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 29476L107 20200413S000020 4,855.000 EQUITY RESIDENTIAL 4/13/2020 3/20/2020 4/13/2020 0.000000 2,925.14 2,925.14 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 297178105 20200415S000110 3,295.000 ESSEX PROPERTY TRUST INC 4/15/2020 3/30/2020 4/15/2020 0.000000 6,845.36 6,845.36 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 30034W106 20200619S000110 9,944.000 EVERGY INC 6/19/2020 5/19/2020 6/19/2020 0.000000 5,021.72 5,021.72 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 30040W108 20200630S000140 4,842.000 EVERSOURCE ENERGY 6/30/2020 5/19/2020 6/30/2020 0.000000 2,747.84 2,747.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 30161N101 20200610S000020 8,181.000 EXELON CORP 6/10/2020 5/14/2020 6/10/2020 0.000000 3,129.23 3,129.23 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 302130109 20200615S000090 2,341.000 EXPEDITORS INTERNATIONAL OF WA 6/15/2020 5/29/2020 6/15/2020 0.000000 1,217.32 1,217.32 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 30231G102 20200610S000120 3,830.000 EXXON MOBIL CORP 6/10/2020 5/12/2020 6/10/2020 0.000000 3,332.10 3,332.10 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 303075105 20200618S000030 895.000 FACTSET RESEARCH SYSTEMS INC 6/18/2020 5/28/2020 6/18/2020 0.000000 689.15 689.15 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 311900104 20200526S000070 2,249.000 FASTENAL CO 5/26/2020 4/27/2020 5/26/2020 0.000000 562.25 562.25 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 311900104 20200526S000080 11,350.000 FASTENAL CO 5/26/2020 4/27/2020 5/26/2020 0.000000 2,837.50 2,837.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 313747206 20200415S000090 1,169.000 FEDERAL REALTY INVESTMENT TRUS 4/15/2020 3/13/2020 4/15/2020 0.000000 1,227.45 1,227.45 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 31428X106 20200401S000130 1,089.000 FEDEX CORP 4/1/2020 3/6/2020 4/1/2020 0.000000 707.85 707.85 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 31620M106 20200626S002430 2,132.000 FIDELITY NATIONAL INFORMATION 6/26/2020 6/11/2020 6/26/2020 0.000000 746.20 746.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 31620R303 20200630S000090 7,823.000 FIDELITY NATIONAL FINANCIAL IN 6/30/2020 6/15/2020 6/30/2020 0.000000 2,581.59 2,581.59 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 316773100 20200414S000060 24,784.000 FIFTH THIRD BANCORP 4/14/2020 3/30/2020 4/14/2020 0.000000 6,691.68 6,691.68 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 337932107 20200601S000060 17,865.000 FIRSTENERGY CORP 6/1/2020 5/6/2020 6/1/2020 0.000000 6,967.35 6,967.35 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 34959J108 20200626S002400 1,837.000 FORTIVE CORP 6/26/2020 5/28/2020 6/26/2020 0.000000 128.59 128.59 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 34964C106 20200617S000010 2,859.000 FORTUNE BRANDS HOME & SECURITY 6/17/2020 5/28/2020 6/17/2020 0.000000 686.16 686.16 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 35137L105 20200401S000040 9,187.000 FOX CORP 4/1/2020 3/3/2020 4/1/2020 0.000000 2,113.01 2,113.01 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 354613101 20200413S000010 8,077.000 FRANKLIN RESOURCES INC 4/13/2020 3/30/2020 4/13/2020 0.000000 2,180.79 2,180.79 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 363576109 20200619S000080 3,639.000 ARTHUR J GALLAGHER & CO 6/19/2020 6/4/2020 6/19/2020 0.000000 1,637.55 1,637.55 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 372460105 20200401S000090 3,429.000 GENUINE PARTS CO 4/1/2020 3/5/2020 4/1/2020 0.000000 2,708.91 2,708.91 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 375558103 20200629S000210 2,597.000 GILEAD SCIENCES INC 6/29/2020 6/11/2020 6/29/2020 0.000000 1,765.96 1,765.96 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 37959E102 20200501S000100 4,630.000 GLOBE LIFE INC 5/1/2020 4/2/2020 5/1/2020 0.000000 868.13 868.13 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 38141G104 20200629S000200 557.000 GOLDMAN SACHS GROUP INC/THE 6/29/2020 5/29/2020 6/29/2020 0.000000 696.25 696.25 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 384802104 20200601S000180 685.000 WW GRAINGER INC 6/1/2020 5/8/2020 6/1/2020 0.000000 986.40 986.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 416515104 20200402S000100 17,381.000 HARTFORD FINANCIAL SERVICES GR 4/2/2020 2/28/2020 4/2/2020 0.000000 5,648.83 5,648.83 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 418056107 20200515S000150 2,536.000 HASBRO INC 5/15/2020 4/30/2020 5/15/2020 0.000000 1,724.48 1,724.48 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 42250P103 20200519S000090 11,099.000 HEALTHPEAK PROPERTIES INC 5/19/2020 5/7/2020 5/19/2020 0.000000 4,106.63 4,106.63 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 427866108 20200615S000100 3,575.000 HERSHEY CO/THE 6/15/2020 5/21/2020 6/15/2020 0.000000 2,763.48 2,763.48 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 42809H107 20200630S000280 7,539.000 HESS CORP 6/30/2020 6/12/2020 6/30/2020 0.000000 1,884.75 1,884.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 42824C109 20200401S000120 23,305.000 HEWLETT PACKARD ENTERPRISE CO 4/1/2020 3/10/2020 4/1/2020 0.000000 2,796.60 2,796.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 436106108 20200618S000070 1,736.000 HOLLYFRONTIER CORP 6/18/2020 5/22/2020 6/18/2020 0.000000 607.60 607.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 437076102 20200618S000100 1,790.000 HOME DEPOT INC/THE 6/18/2020 6/3/2020 6/18/2020 0.000000 2,685.00 2,685.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 438516106 20200605S000040 1,469.000 HONEYWELL INTERNATIONAL INC 6/5/2020 5/14/2020 6/5/2020 0.000000 1,322.10 1,322.10 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 440452100 20200515S000090 11,563.000 HORMEL FOODS CORP 5/15/2020 4/9/2020 5/15/2020 0.000000 2,688.40 2,688.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 44107P104 20200415S000130 17,908.000 HOST HOTELS & RESORTS INC 4/15/2020 3/30/2020 4/15/2020 0.000000 3,581.60 3,581.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 444859102 20200424S000040 706.000 HUMANA INC 4/24/2020 3/30/2020 4/24/2020 0.000000 441.25 441.25 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 445658107 20200522S000070 2,247.000 JB HUNT TRANSPORT SERVICES INC 5/22/2020 5/7/2020 5/22/2020 0.000000 606.69 606.69 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 446413106 20200612S000270 941.000 HUNTINGTON INGALLS INDUSTRIES 6/12/2020 5/28/2020 6/12/2020 0.000000 969.23 969.23 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 45167R104 20200529S000180 1,511.000 IDEX CORP 5/29/2020 5/14/2020 5/29/2020 0.000000 755.50 755.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 452308109 20200415S000230 3,270.000 ILLINOIS TOOL WORKS INC 4/15/2020 3/30/2020 4/15/2020 0.000000 3,498.90 3,498.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 458140100 20200601S000110 4,312.000 INTEL CORP 6/1/2020 5/6/2020 6/1/2020 0.000000 1,422.96 1,422.96 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 45866F104 20200630S000120 5,368.000 INTERCONTINENTAL EXCHANGE INC 6/30/2020 6/15/2020 6/30/2020 0.000000 1,610.40 1,610.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 459200101 20200610S000130 2,025.000 INTERNATIONAL BUSINESS MACHINE 6/10/2020 5/7/2020 6/10/2020 0.000000 3,300.75 3,300.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 459506101 20200406S000030 2,751.000 INTERNATIONAL FLAVORS & FRAGRA 4/6/2020 3/25/2020 4/6/2020 0.000000 2,063.25 2,063.25 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DVC 459506101 20200406S000030 -2,751.000 INTERNATIONAL FLAVORS & FRAGRA 4/6/2020 3/25/2020 4/6/2020 0.000000 -2,063.25 -2,063.25 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 459506101 20200406S000080 248.000 INTERNATIONAL FLAVORS & FRAGRA 4/6/2020 3/25/2020 4/6/2020 0.000000 186.00 186.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 459506101 20200406S000090 2,503.000 INTERNATIONAL FLAVORS & FRAGRA 4/6/2020 3/25/2020 4/6/2020 0.000000 1,877.25 1,877.25 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 460146103 20200615S000180 3,822.000 INTERNATIONAL PAPER CO 6/15/2020 5/26/2020 6/15/2020 0.000000 1,958.78 1,958.78 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 461202103 20200420S000030 1,543.000 INTUIT INC 4/20/2020 4/9/2020 4/20/2020 0.000000 817.79 817.79 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 46625H100 20200430S000100 3,861.000 JPMORGAN CHASE & CO 4/30/2020 4/3/2020 4/30/2020 0.000000 3,474.90 3,474.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 469814107 20200617S000020 4,982.000 JACOBS ENGINEERING GROUP INC 6/17/2020 5/19/2020 6/17/2020 0.000000 946.58 946.58 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 478160104 20200609S000120 867.000 JOHNSON & JOHNSON 6/9/2020 5/22/2020 6/9/2020 0.000000 875.67 875.67 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 48203R104 20200622S000030 10,485.000 JUNIPER NETWORKS INC 6/22/2020 5/29/2020 6/22/2020 0.000000 2,097.00 2,097.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 482480100 20200602S000030 3,219.000 KLA CORP 6/2/2020 5/15/2020 6/2/2020 0.000000 2,736.15 2,736.15 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 48251W104 20200602S000040 2,341.000 KKR & CO INC 6/2/2020 5/15/2020 6/2/2020 0.000000 316.04 316.04 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 485170302 20200408S000040 6,232.000 KANSAS CITY SOUTHERN 4/8/2020 3/6/2020 4/8/2020 0.000000 2,492.80 2,492.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 487836108 20200615S000240 1,827.000 KELLOGG CO 6/15/2020 5/29/2020 6/15/2020 0.000000 1,041.39 1,041.39 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 493267108 20200615S000210 5,223.000 KEYCORP 6/15/2020 6/1/2020 6/15/2020 0.000000 966.26 966.26 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 494368103 20200402S000110 3,732.000 KIMBERLY-CLARK CORP 4/2/2020 3/5/2020 4/2/2020 0.000000 3,993.24 3,993.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 49456B101 20200515S000220 19,356.000 KINDER MORGAN INC 5/15/2020 5/1/2020 5/15/2020 0.000000 5,080.95 5,080.95 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 500255104 20200401S000150 6,527.000 KOHL'S CORP 4/1/2020 3/17/2020 4/1/2020 0.000000 4,595.01 4,595.01 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 500754106 20200626S002410 6,661.000 KRAFT HEINZ CO/THE 6/26/2020 5/28/2020 6/26/2020 0.000000 2,664.40 2,664.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 501044101 20200601S000120 8,699.000 KROGER CO/THE 6/1/2020 5/14/2020 6/1/2020 0.000000 1,391.84 1,391.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 502431109 20200616S000030 2,773.000 L3HARRIS TECHNOLOGIES INC 6/16/2020 6/1/2020 6/16/2020 0.000000 2,357.05 2,357.05 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 512807108 20200408S000060 1,677.000 LAM RESEARCH CORP 4/8/2020 3/24/2020 4/8/2020 0.000000 1,928.55 1,928.55 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 526057104 20200505S000020 16,669.000 LENNAR CORP 5/5/2020 4/20/2020 5/5/2020 0.000000 2,083.63 2,083.63 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 532457108 20200610S000110 1,082.000 ELI LILLY AND CO 6/10/2020 5/14/2020 6/10/2020 0.000000 800.68 800.68 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 534187109 20200501S000060 4,698.000 LINCOLN NATIONAL CORP 5/1/2020 4/9/2020 5/1/2020 0.000000 1,879.20 1,879.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 540424108 20200609S000130 5,291.000 LOEWS CORP 6/9/2020 5/26/2020 6/9/2020 0.000000 330.69 330.69 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 548661107 20200506S000050 3,556.000 LOWE'S COS INC 5/6/2020 4/21/2020 5/6/2020 0.000000 1,955.80 1,955.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 55261F104 20200630S000260 1,426.000 M&T BANK CORP 6/30/2020 5/29/2020 6/30/2020 0.000000 1,568.60 1,568.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 552953101 20200615S000170 5,212.000 MGM RESORTS INTERNATIONAL 6/15/2020 6/9/2020 6/15/2020 0.000000 13.03 13.03 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 552953101 20200615S000200 7,258.000 MGM RESORTS INTERNATIONAL 6/15/2020 6/9/2020 6/15/2020 0.000000 18.15 18.15 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 55354G100 20200529S000200 1,652.000 MSCI INC 5/29/2020 5/14/2020 5/29/2020 0.000000 1,123.36 1,123.36 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 55616P104 20200401S000100 14,273.000 MACY'S INC 4/1/2020 3/12/2020 4/1/2020 0.000000 5,388.06 5,388.06 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 57060D108 20200527S000030 520.000 MARKETAXESS HOLDINGS INC 5/27/2020 5/12/2020 5/27/2020 0.000000 312.00 312.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 571748102 20200515S000100 4,227.000 MARSH & MCLENNAN COS INC 5/15/2020 4/7/2020 5/15/2020 0.000000 1,923.29 1,923.29 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 574599106 20200511S000040 7,549.000 MASCO CORP 5/11/2020 4/9/2020 5/11/2020 0.000000 1,019.12 1,019.12 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 57636Q104 20200508S000100 1,511.000 MASTERCARD INC 5/8/2020 4/8/2020 5/8/2020 0.000000 604.40 604.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 57772K101 20200612S000240 4,401.000 MAXIM INTEGRATED PRODUCTS INC 6/12/2020 5/27/2020 6/12/2020 0.000000 2,112.48 2,112.48 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 579780206 20200427S000030 1,474.000 MCCORMICK & CO INC/MD 4/27/2020 4/9/2020 4/27/2020 0.000000 913.88 913.88 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 580135101 20200615S000220 1,664.000 MCDONALD'S CORP 6/15/2020 5/29/2020 6/15/2020 0.000000 2,080.00 2,080.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 58933Y105 20200407S000030 5,096.000 MERCK & CO INC 4/7/2020 3/13/2020 4/7/2020 0.000000 3,108.56 3,108.56 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 59156R108 20200612S000220 2,198.000 METLIFE INC 6/12/2020 5/7/2020 6/12/2020 0.000000 1,011.08 1,011.08 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 594918104 20200611S000130 1,768.000 MICROSOFT CORP 6/11/2020 5/20/2020 6/11/2020 0.000000 901.68 901.68 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 595017104 20200604S000140 4,180.000 MICROCHIP TECHNOLOGY INC 6/4/2020 5/20/2020 6/4/2020 0.000000 1,536.15 1,536.15 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 59522J103 20200430S000070 4,492.000 MID-AMERICA APARTMENT COMMUNIT 4/30/2020 4/14/2020 4/30/2020 0.000000 4,492.00 4,492.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 609207105 20200414S000050 11,689.000 MONDELEZ INTERNATIONAL INC 4/14/2020 3/30/2020 4/14/2020 0.000000 3,331.37 3,331.37 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 617446448 20200515S000140 4,693.000 MORGAN STANLEY 5/15/2020 4/29/2020 5/15/2020 0.000000 1,642.55 1,642.55 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 61945C103 20200618S000040 4,884.000 MOSAIC CO/THE 6/18/2020 6/3/2020 6/18/2020 0.000000 244.20 244.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 620076307 20200415S000100 3,710.000 MOTOROLA SOLUTIONS INC 4/15/2020 3/12/2020 4/15/2020 0.000000 2,374.40 2,374.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 631103108 20200626S002440 2,155.000 NASDAQ INC 6/26/2020 6/11/2020 6/26/2020 0.000000 1,055.95 1,055.95 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 64110D104 20200422S000010 3,368.000 NETAPP INC 4/22/2020 4/2/2020 4/22/2020 0.000000 1,616.64 1,616.64 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 651639106 20200618S000050 13,916.000 NEWMONT CORP 6/18/2020 6/3/2020 6/18/2020 0.000000 3,479.00 3,479.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 65339F101 20200615S000130 2,598.000 NEXTERA ENERGY INC 6/15/2020 6/1/2020 6/15/2020 0.000000 3,637.20 3,637.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 654106103 20200401S000050 10,126.000 NIKE INC 4/1/2020 2/28/2020 4/1/2020 0.000000 2,480.87 2,480.87 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 65473P105 20200520S000070 27,253.000 NISOURCE INC 5/20/2020 4/29/2020 5/20/2020 0.000000 5,723.13 5,723.13 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 655044105 20200526S000060 17,266.000 NOBLE ENERGY INC 5/26/2020 5/8/2020 5/26/2020 0.000000 345.32 345.32 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 655844108 20200610S000060 1,888.000 NORFOLK SOUTHERN CORP 6/10/2020 5/7/2020 6/10/2020 0.000000 1,774.72 1,774.72 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 668771108 20200624S000020 20,036.000 NORTONLIFELOCK INC 6/24/2020 6/9/2020 6/24/2020 0.000000 2,504.50 2,504.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 670346105 20200511S000020 5,987.000 NUCOR CORP 5/11/2020 3/30/2020 5/11/2020 0.000000 2,409.77 2,409.77 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 674599105 20200415S000180 11,843.000 OCCIDENTAL PETROLEUM CORP 4/15/2020 3/9/2020 4/15/2020 0.000000 9,355.97 9,355.97 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 682680103 20200514S000170 2,653.000 ONEOK INC 5/14/2020 4/24/2020 5/14/2020 0.000000 2,480.56 2,480.56 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 693475105 20200505S000010 4,031.000 PNC FINANCIAL SERVICES GROUP I 5/5/2020 4/15/2020 5/5/2020 0.000000 4,635.65 4,635.65 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 693506107 20200612S000200 2,647.000 PPG INDUSTRIES INC 6/12/2020 5/8/2020 6/12/2020 0.000000 1,349.97 1,349.97 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 69351T106 20200401S000070 24,208.000 PPL CORP 4/1/2020 3/9/2020 4/1/2020 0.000000 10,046.32 10,046.32 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 695156109 20200415S000210 1,571.000 PACKAGING CORP OF AMERICA 4/15/2020 3/12/2020 4/15/2020 0.000000 1,241.09 1,241.09 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 704326107 20200528S000190 2,971.000 PAYCHEX INC 5/28/2020 5/14/2020 5/28/2020 0.000000 1,842.02 1,842.02 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 713448108 20200630S000150 2,178.000 PEPSICO INC 6/30/2020 6/4/2020 6/30/2020 0.000000 2,227.01 2,227.01 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 717081103 20200605S000030 5,539.000 PFIZER INC 6/5/2020 5/7/2020 6/5/2020 0.000000 2,104.82 2,104.82 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 718546104 20200601S000190 6,831.000 PHILLIPS 66 6/1/2020 5/15/2020 6/1/2020 0.000000 6,147.90 6,147.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 723484101 20200601S000100 5,026.000 PINNACLE WEST CAPITAL CORP 6/1/2020 5/1/2020 6/1/2020 0.000000 3,932.85 3,932.85 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 74144T108 20200630S000130 658.000 T ROWE PRICE GROUP INC 6/30/2020 6/12/2020 6/30/2020 0.000000 592.20 592.20 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 74251V102 20200626S002390 1,718.000 PRINCIPAL FINANCIAL GROUP INC 6/26/2020 5/29/2020 6/26/2020 0.000000 962.08 962.08 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 742718109 20200515S000200 3,850.000 PROCTER & GAMBLE CO/THE 5/15/2020 4/23/2020 5/15/2020 0.000000 3,044.20 3,044.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 74340W103 20200630S000160 4,475.000 PROLOGIS INC 6/30/2020 6/15/2020 6/30/2020 0.000000 2,595.50 2,595.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 744320102 20200618S000060 1,063.000 PRUDENTIAL FINANCIAL INC 6/18/2020 5/22/2020 6/18/2020 0.000000 1,169.30 1,169.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 744573106 20200630S000110 8,320.000 PUBLIC SERVICE ENTERPRISE GROU 6/30/2020 6/8/2020 6/30/2020 0.000000 4,076.80 4,076.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 74460D109 20200630S000180 2,145.000 PUBLIC STORAGE 6/30/2020 6/12/2020 6/30/2020 0.000000 4,290.00 4,290.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 747525103 20200625S000070 3,960.000 QUALCOMM INC 6/25/2020 6/3/2020 6/25/2020 0.000000 2,574.00 2,574.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 74834L100 20200421S000040 5,408.000 QUEST DIAGNOSTICS INC 4/21/2020 4/6/2020 4/21/2020 0.000000 3,028.48 3,028.48 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 754730109 20200415S000260 1,877.000 RAYMOND JAMES FINANCIAL INC 4/15/2020 3/31/2020 4/15/2020 0.000000 694.49 694.49 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 75513E101 20200618S000080 3,778.000 RAYTHEON TECHNOLOGIES CORP 6/18/2020 5/14/2020 6/18/2020 0.000000 1,794.55 1,794.55 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 756109104 20200415S000250 9,023.000 REALTY INCOME CORP 4/15/2020 3/31/2020 4/15/2020 0.000000 2,102.36 2,102.36 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 756109104 20200515S000210 5,530.000 REALTY INCOME CORP 5/15/2020 4/30/2020 5/15/2020 0.000000 1,288.49 1,288.49 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 756109104 20200615S000230 5,530.000 REALTY INCOME CORP 6/15/2020 5/29/2020 6/15/2020 0.000000 1,288.49 1,288.49 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 758849103 20200526S000050 5,844.000 REGENCY CENTERS CORP 5/26/2020 5/15/2020 5/26/2020 0.000000 3,477.18 3,477.18 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 7591EP100 20200401S000080 41,072.000 REGIONS FINANCIAL CORP 4/1/2020 3/5/2020 4/1/2020 0.000000 6,366.16 6,366.16 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 760759100 20200415S000200 8,769.000 REPUBLIC SERVICES INC 4/15/2020 3/31/2020 4/15/2020 0.000000 3,551.45 3,551.45 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 761152107 20200618S000090 2,007.000 RESMED INC 6/18/2020 5/13/2020 6/18/2020 0.000000 782.73 782.73 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 773903109 20200610S000150 597.000 ROCKWELL AUTOMATION INC 6/10/2020 5/15/2020 6/10/2020 0.000000 608.94 608.94 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 776696106 20200422S000020 1,716.000 ROPER TECHNOLOGIES INC 4/22/2020 4/7/2020 4/22/2020 0.000000 879.45 879.45 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 78409V104 20200610S000140 1,304.000 S&P GLOBAL INC 6/10/2020 5/26/2020 6/10/2020 0.000000 873.68 873.68 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 78440X101 20200415S000120 1,234.000 SL GREEN REALTY CORP 4/15/2020 3/30/2020 4/15/2020 0.000000 364.03 364.03 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 78440X101 20200415S000160 3,121.000 SL GREEN REALTY CORP 4/15/2020 3/30/2020 4/15/2020 0.000000 920.70 920.70 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 78440X101 20200515S000160 2,669.000 SL GREEN REALTY CORP 5/15/2020 4/29/2020 5/15/2020 0.000000 787.36 787.36 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 78440X101 20200515S000170 1,686.000 SL GREEN REALTY CORP 5/15/2020 4/29/2020 5/15/2020 0.000000 497.37 497.37 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 78440X101 20200615S000260 2,669.000 SL GREEN REALTY CORP 6/15/2020 5/28/2020 6/15/2020 0.000000 787.36 787.36 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 78467J100 20200615S000250 1,495.000 SS&C TECHNOLOGIES HOLDINGS INC 6/15/2020 5/29/2020 6/15/2020 0.000000 186.88 186.88 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 816851109 20200415S000190 5,661.000 SEMPRA ENERGY 4/15/2020 3/19/2020 4/15/2020 0.000000 5,915.75 5,915.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 82968B103 20200529S000220 22,408.000 SIRIUS XM HOLDINGS INC 5/29/2020 5/7/2020 5/29/2020 0.000000 298.25 298.25 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 83088M102 20200611S000100 7,224.000 SKYWORKS SOLUTIONS INC 6/11/2020 5/20/2020 6/11/2020 0.000000 3,178.56 3,178.56 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 832696405 20200601S000160 3,144.000 JM SMUCKER CO/THE 6/1/2020 5/14/2020 6/1/2020 0.000000 2,766.72 2,766.72 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 833034101 20200610S000090 2,082.000 SNAP-ON INC 6/10/2020 5/20/2020 6/10/2020 0.000000 2,248.56 2,248.56 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 842587107 20200608S000030 18,433.000 SOUTHERN CO/THE 6/8/2020 5/15/2020 6/8/2020 0.000000 11,797.12 11,797.12 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 854502101 20200616S000040 1,607.000 STANLEY BLACK & DECKER INC 6/16/2020 6/1/2020 6/16/2020 0.000000 1,108.83 1,108.83 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 857477103 20200415S000220 4,264.000 STATE STREET CORP 4/15/2020 3/31/2020 4/15/2020 0.000000 2,217.28 2,217.28 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 863667101 20200430S000080 1,933.000 STRYKER CORP 4/30/2020 3/30/2020 4/30/2020 0.000000 1,111.48 1,111.48 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 866674104 20200415S000170 3,791.000 SUN COMMUNITIES INC 4/15/2020 3/30/2020 4/15/2020 0.000000 2,994.89 2,994.89 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 87165B103 20200514S000180 4,516.000 SYNCHRONY FINANCIAL 5/14/2020 5/1/2020 5/14/2020 0.000000 993.52 993.52 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 871829107 20200424S000050 10,934.000 SYSCO CORP 4/24/2020 4/2/2020 4/24/2020 0.000000 4,920.30 4,920.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 87612E106 20200610S000040 6,912.000 TARGET CORP 6/10/2020 5/19/2020 6/10/2020 0.000000 4,561.92 4,561.92 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 87612G101 20200515S000180 5,715.000 TARGA RESOURCES CORP 5/15/2020 4/30/2020 5/15/2020 0.000000 571.50 571.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 882508104 20200518S000040 2,987.000 TEXAS INSTRUMENTS INC 5/18/2020 5/1/2020 5/18/2020 0.000000 2,688.30 2,688.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 883203101 20200401S000020 7,866.000 TEXTRON INC 4/1/2020 3/12/2020 4/1/2020 0.000000 157.32 157.32 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 883556102 20200416S000020 1,776.000 THERMO FISHER SCIENTIFIC INC 4/16/2020 3/13/2020 4/16/2020 0.000000 390.72 390.72 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 88579Y101 20200612S000230 626.000 3M CO 6/12/2020 5/21/2020 6/12/2020 0.000000 920.22 920.22 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 886547108 20200413S000030 6,597.000 TIFFANY & CO 4/10/2020 3/19/2020 4/10/2020 0.000000 3,826.26 3,826.26 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 892356106 20200609S000100 2,081.000 TRACTOR SUPPLY CO 6/9/2020 5/22/2020 6/9/2020 0.000000 728.35 728.35 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 89417E109 20200630S000190 1,682.000 TRAVELERS COS INC/THE 6/30/2020 6/9/2020 6/30/2020 0.000000 1,429.70 1,429.70 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 89832Q109 20200601S000220 4,021.000 TRUIST FINANCIAL CORP 6/1/2020 5/14/2020 6/1/2020 0.000000 1,809.45 1,809.45 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 902494103 20200615S000070 8,499.000 TYSON FOODS INC 6/15/2020 5/29/2020 6/15/2020 0.000000 3,569.58 3,569.58 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 902653104 20200430S000140 10,418.000 UDR INC 4/30/2020 4/8/2020 4/30/2020 0.000000 3,750.48 3,750.48 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 902973304 20200415S000140 7,348.000 US BANCORP 4/15/2020 3/30/2020 4/15/2020 0.000000 3,086.16 3,086.16 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 907818108 20200630S000270 1,773.000 UNION PACIFIC CORP 6/30/2020 5/28/2020 6/30/2020 0.000000 1,719.81 1,719.81 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 91324P102 20200630S000200 487.000 UNITEDHEALTH GROUP INC 6/30/2020 6/19/2020 6/30/2020 0.000000 608.75 608.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 91529Y106 20200515S000080 11,158.000 UNUM GROUP 5/15/2020 4/24/2020 5/15/2020 0.000000 3,180.03 3,180.03 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 918204108 20200622S000010 5,190.000 VF CORP 6/22/2020 6/9/2020 6/22/2020 0.000000 2,491.20 2,491.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 91913Y100 20200603S000070 5,677.000 VALERO ENERGY CORP 6/3/2020 5/13/2020 6/3/2020 0.000000 5,563.46 5,563.46 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 92343V104 20200501S000070 7,223.000 VERIZON COMMUNICATIONS INC 5/1/2020 4/9/2020 5/1/2020 0.000000 4,442.15 4,442.15 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 92345Y106 20200630S000230 2,592.000 VERISK ANALYTICS INC 6/30/2020 6/12/2020 6/30/2020 0.000000 699.84 699.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 92556H206 20200401S000160 2,936.000 VIACOMCBS INC 4/1/2020 3/13/2020 4/1/2020 0.000000 704.64 704.64 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 92826C839 20200602S000050 1,510.000 VISA INC 6/2/2020 5/13/2020 6/2/2020 0.000000 453.00 453.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 929042109 20200522S000080 1,615.000 VORNADO REALTY TRUST 5/22/2020 5/8/2020 5/22/2020 0.000000 1,065.90 1,065.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 92936U109 20200415S000240 7,751.000 WP CAREY INC 4/15/2020 3/30/2020 4/15/2020 0.000000 8,061.04 8,061.04 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 92939U106 20200601S000170 8,621.000 WEC ENERGY GROUP INC 6/1/2020 5/13/2020 6/1/2020 0.000000 5,452.78 5,452.78 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 931142103 20200406S000040 10,627.000 WALMART INC 4/6/2020 3/19/2020 4/6/2020 0.000000 5,738.58 5,738.58 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 931142103 20200601S000070 7,030.000 WALMART INC 6/1/2020 5/7/2020 6/1/2020 0.000000 3,796.20 3,796.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 931427108 20200612S000250 3,097.000 WALGREENS BOOTS ALLIANCE INC 6/12/2020 5/19/2020 6/12/2020 0.000000 1,416.88 1,416.88 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 94106L109 20200619S000120 2,377.000 WASTE MANAGEMENT INC 6/19/2020 6/4/2020 6/19/2020 0.000000 1,295.47 1,295.47 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 949746101 20200601S000150 6,091.000 WELLS FARGO & CO 6/1/2020 5/7/2020 6/1/2020 0.000000 3,106.41 3,106.41 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 95040Q104 20200528S000170 6,444.000 WELLTOWER INC 5/28/2020 5/18/2020 5/28/2020 0.000000 3,930.84 3,930.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 958102105 20200417S000020 13,009.000 WESTERN DIGITAL CORP 4/17/2020 4/2/2020 4/17/2020 0.000000 6,504.50 6,504.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 959802109 20200630S000250 9,107.000 WESTERN UNION CO/THE 6/30/2020 6/15/2020 6/30/2020 0.000000 2,049.08 2,049.08 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 96145D105 20200528S000180 4,389.000 WESTROCK CO 5/28/2020 5/18/2020 5/28/2020 0.000000 877.80 877.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 963320106 20200615S000110 2,121.000 WHIRLPOOL CORP 6/15/2020 5/14/2020 6/15/2020 0.000000 2,545.20 2,545.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 969457100 20200629S000180 4,039.000 WILLIAMS COS INC/THE 6/29/2020 6/11/2020 6/29/2020 0.000000 1,615.60 1,615.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 98389B100 20200420S000020 12,950.000 XCEL ENERGY INC 4/20/2020 3/12/2020 4/20/2020 0.000000 5,568.50 5,568.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 98419M100 20200625S000050 4,221.000 XYLEM INC/NY 6/25/2020 5/27/2020 6/25/2020 0.000000 1,097.46 1,097.46 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 988498101 20200612S000260 3,966.000 YUM! BRANDS INC 6/12/2020 5/28/2020 6/12/2020 0.000000 1,864.02 1,864.02 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 98956P102 20200430S000090 2,285.000 ZIMMER BIOMET HOLDINGS INC 4/30/2020 3/26/2020 4/30/2020 0.000000 548.40 548.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 989701107 20200521S000060 3,728.000 ZIONS BANCORP NA 5/21/2020 5/7/2020 5/21/2020 0.000000 1,267.52 1,267.52 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 98978V103 20200601S000080 3,443.000 ZOETIS INC 6/1/2020 4/16/2020 6/1/2020 0.000000 688.60 688.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G0177J108 20200605A000080 0.000 ALLERGAN PLC 5/20/2020 4/20/2020 5/20/2020 0.000000 1,070.04 1,070.04 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G02602103 20200424S000090 7,421.000 AMDOCS LTD 4/24/2020 3/30/2020 4/24/2020 0.000000 2,430.38 2,430.38 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G0403H108 20200515S000250 1,289.000 AON PLC 5/15/2020 4/30/2020 5/15/2020 0.000000 567.16 567.16 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G1151C101 20200515S000270 2,202.000 ACCENTURE PLC 5/15/2020 4/15/2020 5/15/2020 0.000000 1,761.60 1,761.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G16962105 20200601S000260 6,271.000 BUNGE LTD 6/1/2020 5/15/2020 6/1/2020 0.000000 3,135.50 3,135.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G29183103 20200529S000250 4,430.000 EATON CORP PLC 5/29/2020 5/13/2020 5/29/2020 0.000000 3,233.90 3,233.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G3223R108 20200610S000170 1,349.000 EVEREST RE GROUP LTD 6/10/2020 5/26/2020 6/10/2020 0.000000 2,090.95 2,090.95 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G47567105 20200515S000240 12,326.000 IHS MARKIT LTD 5/15/2020 4/29/2020 5/15/2020 0.000000 2,095.42 2,095.42 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G51502105 20200413S000060 8,316.000 JOHNSON CONTROLS INTERNATIONAL 4/10/2020 3/13/2020 4/10/2020 0.000000 2,162.16 2,162.16 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G5494J103 20200617S000040 2,510.000 LINDE PLC 6/17/2020 6/2/2020 6/17/2020 0.000000 2,417.13 2,417.13 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G5876H105 20200422S000050 29,558.000 MARVELL TECHNOLOGY GROUP LTD 4/22/2020 4/2/2020 4/22/2020 0.000000 1,773.48 1,773.48 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G5876H105 20200422S000060 2,346.000 MARVELL TECHNOLOGY GROUP LTD 4/22/2020 4/2/2020 4/22/2020 0.000000 140.76 140.76 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G5960L103 20200417S000060 3,709.000 MEDTRONIC PLC 4/17/2020 3/26/2020 4/17/2020 0.000000 2,002.86 2,002.86 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G6518L108 20200618S000130 5,414.000 NIELSEN HOLDINGS PLC 6/18/2020 6/3/2020 6/18/2020 0.000000 324.84 324.84 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G7945M107 20200408S000110 3,960.000 SEAGATE TECHNOLOGY PLC 4/8/2020 3/24/2020 4/8/2020 0.000000 2,574.00 2,574.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G7945M107 20200408S000120 3,830.000 SEAGATE TECHNOLOGY PLC 4/8/2020 3/24/2020 4/8/2020 0.000000 2,489.50 2,489.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G8473T100 20200626S004690 2,508.000 STERIS PLC 6/26/2020 6/11/2020 6/26/2020 0.000000 927.96 927.96 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G96629103 20200415S000280 3,121.000 WILLIS TOWERS WATSON PLC 4/15/2020 3/30/2020 4/15/2020 0.000000 2,122.28 2,122.28 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G97822103 20200616S000080 4,953.000 PERRIGO CO PLC 6/16/2020 5/28/2020 6/16/2020 0.000000 1,114.43 1,114.43 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV H1467J104 20200413S000050 4,316.000 CHUBB LTD 4/10/2020 3/19/2020 4/10/2020 0.000000 3,237.00 3,237.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV H84989104 20200605S000130 3,390.000 TE CONNECTIVITY LTD 6/5/2020 5/21/2020 6/5/2020 0.000000 1,627.20 1,627.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV V7780T103 20200407S000040 3,333.000 ROYAL CARIBBEAN CRUISES LTD 4/6/2020 3/5/2020 4/6/2020 0.000000 2,599.74 2,599.74 0.00

INTEREST 0.000 470.83 470.83 0.00

U.S. DOLLAR 0.000 470.83 470.83 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY IT 996085619 20200402S000120 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/2/2020 4/2/2020 4/1/2020 0.000000 278.83 278.83 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY IT 996085619 20200504S000020 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/4/2020 5/4/2020 5/1/2020 0.000000 128.89 128.89 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY IT 996085619 20200602S000060 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/2/2020 6/2/2020 6/1/2020 0.000000 64.87 64.87 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD NA9123459 20200601S000200 0.000 CR INTEREST-ACCOUNT 9567728400 6/1/2020 5/29/2020 5/29/2020 0.000000 0.03 0.03 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW NA9123459 20200601S000210 0.000 DR INTEREST-ACCOUNT 9567728400 6/1/2020 5/29/2020 5/29/2020 0.000000 -1.79 -1.79 0.00

INTEREST ACCRUAL 334,722.650 0.00 -2.07 0.00

U.S. DOLLAR 334,722.650 0.00 -2.07 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY IA 996085619 20200402A000150 334,722.650 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/31/2020 3/31/2020 4/1/2020 0.000000 0.00 -10.34 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY IA 996085619 20200403A000040 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/31/2020 3/31/2020 4/1/2020 0.000000 0.00 10.34 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY IA 996085619 20200504A000030 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/30/2020 4/30/2020 5/1/2020 0.000000 0.00 -0.87 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY IA 996085619 20200602A000070 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/31/2020 5/31/2020 6/1/2020 0.000000 0.00 -1.20 0.00

MANUAL JOURNAL ENTRIES 0.000 0.00 0.00 0.00

U.S. DOLLAR 0.000 0.00 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200514A000230 0.000 REV MAR BNY REBATE GL ACCT:(71042C) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -2,513.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200514A000270 0.000 APR BNY REBATE GL ACCT:(71042C) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -191.92 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200608A000090 0.000 REV APR BNY REBATE GL ACCT:(71042C) 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 191.92 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200612A000320 0.000 MAY BNY SL REBATE GL ACCT:(71042C) 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -172.15 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200710A000180 0.000 REV MAY BNY SL REBATE GL
ACCT:(7104.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 172.15 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200715A000280 0.000 JUNE BNY REBATE GL ACCT:(71042C) 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -938.85 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200514A000220 0.000 REV MAR BNY SL BANK FEE GL
ACCT:(22.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 398.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200514A000260 0.000 APR BNY SL BANK FEE GL ACCT:(220390) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -338.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200608A000080 0.000 REV APR BNY SL BANK FEE GL
ACCT:(220.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 338.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200612A000310 0.000 MAY BNY SL BANK FEE GL ACCT:(220390) 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -277.59 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200710A000170 0.000 REV MAY BNY SL BANK FEE GL
ACCT:(220.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 277.59 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200715A000270 0.000 JUNE BNY BANK FEE GL ACCT:(220390) 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -484.23 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200514A000230 0.000 REV MAR BNY REBATE GL ACCT:(220391) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 2,513.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200514A000270 0.000 APR BNY REBATE GL ACCT:(220391) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 191.92 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200608A000090 0.000 REV APR BNY REBATE GL ACCT:(220391) 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -191.92 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200612A000320 0.000 MAY BNY SL REBATE GL ACCT:(220391) 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 172.15 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200710A000180 0.000 REV MAY BNY SL REBATE GL
ACCT:(2203.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -172.15 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200715A000280 0.000 JUNE BNY REBATE GL ACCT:(220391) 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 938.85 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200514A000210 0.000 REV MAR BNY SL GROSS EARN GL
ACCT:.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -5,176.93 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200514A000250 0.000 APR BNY SL GROSS EARN GL
ACCT:(1203.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 2,071.77 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200608A000070 0.000 REV APR BNY SL GROSS EARN GL
ACCT:(.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -2,071.77 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200612A000300 0.000 MAY BNY SL GROSS EARN GL
ACCT:(1203.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 1,684.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200710A000160 0.000 REV MAY BNY SL GROSS EARN GL
ACCT:.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -1,684.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200715A000260 0.000 JUNE BNY SL GROSS EARN GL
ACCT:(120.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 2,295.59 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200514A000220 0.000 REV MAR BNY SL BANK FEE GL
ACCT:(71.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -398.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200514A000260 0.000 APR BNY SL BANK FEE GL ACCT:(710480) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 338.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200608A000080 0.000 REV APR BNY SL BANK FEE GL
ACCT:(710.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -338.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200612A000310 0.000 MAY BNY SL BANK FEE GL ACCT:(710480) 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 277.59 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200710A000170 0.000 REV MAY BNY SL BANK FEE GL
ACCT:(710.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -277.59 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200715A000270 0.000 JUNE BNY BANK FEE GL ACCT:(710480) 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 484.23 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200514A000210 0.000 REV MAR BNY SL GROSS EARN GL
ACCT:.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 5,176.93 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200514A000250 0.000 APR BNY SL GROSS EARN GL
ACCT:(6250.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -2,071.77 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200608A000070 0.000 REV APR BNY SL GROSS EARN GL
ACCT:(.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 2,071.77 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200612A000300 0.000 MAY BNY SL GROSS EARN GL
ACCT:(6250.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -1,684.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200710A000160 0.000 REV MAY BNY SL GROSS EARN GL
ACCT:.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 1,684.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20200715A000260 0.000 JUNE BNY SL GROSS EARN GL
ACCT:(625.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -2,295.59 0.00

MISCELLANEOUS ACTIVITY -1.028 50.02 106.54 50.02

U.S. DOLLAR -1.028 50.02 106.54 50.02

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SW 00287Y109 20200521A000090 -0.276 TO ADJUST FRACTIONS ABBVIE INC 5/21/2020 5/21/2020 5/21/2020 0.000000 -23.48 0.00 -23.48

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD 03965L100 20200409S000080 0.000 Cash in Lieu of Fractional Sha ARCONIC INC 4/9/2020 4/9/2020 0.000000 2.03 2.03 2.03

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SW 03966V107 20200408A000070 -0.250 TO ADJUST FRACTIONS ARCONIC CORP 4/7/2020 4/7/2020 4/7/2020 0.000000 -3.64 0.00 -3.64

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SW 68902V107 20200408A000080 -0.502 TO ADJUST FRACTIONS OTIS
WORLDWID.. 4/7/2020 4/7/2020 4/7/2020 0.000000 -29.40 0.00 -29.40

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD 755111507 20200403S000510 0.000 Cash in Lieu of Fractional Sha RAYTHEON
CO 4/3/2020 4/3/2020 0.000000 46.94 46.94 46.94

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD 913017109 20200414S000100 0.000 Cash in Lieu of Fractional Sha UNITED
TECH.. 4/14/2020 4/14/2020 0.000000 23.52 23.52 23.52

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD G0177J108 20200518S000050 0.000 Cash in Lieu of Fractional Sha ALLERGAN
P.. 5/18/2020 5/18/2020 0.000000 23.24 23.24 23.24

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD G47791101 20200401S000280 0.000 Cash in Lieu of Fractional Sha INGERSOLL-
R.. 4/1/2020 4/1/2020 0.000000 10.81 10.81 10.81

PURCHASES 1,451,097.080 42,630,609.05 -
42,630,609.05 0.00

U.S. DOLLAR 1,451,097.080 42,630,609.05 -
42,630,609.05 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200401S000260 53,575.260 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/1/2020 4/1/2020 4/1/2020 1.000000 53,575.26 -53,575.26 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200402S000130 9,931.710 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/2/2020 4/2/2020 4/2/2020 1.000000 9,931.71 -9,931.71 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200403S000490 3,977.330 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/3/2020 4/3/2020 4/3/2020 1.000000 3,977.33 -3,977.33 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200407S000060 5,708.300 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/7/2020 4/7/2020 4/7/2020 1.000000 5,708.30 -5,708.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200408S000090 5,309.850 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/8/2020 4/8/2020 4/8/2020 1.000000 5,309.85 -5,309.85 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200409S000090 9,233.980 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/9/2020 4/9/2020 4/9/2020 1.000000 9,233.98 -9,233.98 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200414S000080 14,312.850 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/14/2020 4/14/2020 4/14/2020 1.000000 14,312.85 -14,312.85 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200415S000320 76,520.330 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/15/2020 4/15/2020 4/15/2020 1.000000 76,520.33 -76,520.33 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200416S000030 390.720 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/16/2020 4/16/2020 4/16/2020 1.000000 390.72 -390.72 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200417S000040 6,984.200 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/17/2020 4/17/2020 4/17/2020 1.000000 6,984.20 -6,984.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200421S000060 4,060.600 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/21/2020 4/21/2020 4/21/2020 1.000000 4,060.60 -4,060.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200422S000080 12,130.930 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/22/2020 4/22/2020 4/22/2020 1.000000 12,130.93 -12,130.93 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200424S000070 6,038.710 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/24/2020 4/24/2020 4/24/2020 1.000000 6,038.71 -6,038.71 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200430S004010 45,154.780 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/30/2020 4/30/2020 4/30/2020 1.000000 45,154.78 -45,154.78 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200501S003980 26,782.030 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/1/2020 5/1/2020 5/1/2020 1.000000 26,782.03 -26,782.03 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200505S000030 6,719.280 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/5/2020 5/5/2020 5/5/2020 1.000000 6,719.28 -6,719.28 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200506S000060 6,578.140 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/6/2020 5/6/2020 5/6/2020 1.000000 6,578.14 -6,578.14 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200507S000160 2,299.580 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/7/2020 5/7/2020 5/7/2020 1.000000 2,299.58 -2,299.58 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200508S000120 4,400.840 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/8/2020 5/8/2020 5/8/2020 1.000000 4,400.84 -4,400.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200512S000050 107,655.840 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/12/2020 5/12/2020 5/12/2020 1.000000 107,655.84 -107,655.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200513S000120 3,548.610 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/13/2020 5/13/2020 5/13/2020 1.000000 3,548.61 -3,548.61 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200514S000300 4,266.200 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/14/2020 5/14/2020 5/14/2020 1.000000 4,266.20 -4,266.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200515S000260 37,895.140 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/15/2020 5/15/2020 5/15/2020 1.000000 37,895.14 -37,895.14 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200519S000110 5,048.630 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/19/2020 5/19/2020 5/19/2020 1.000000 5,048.63 -5,048.63 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200520S000080 5,723.130 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/20/2020 5/20/2020 5/20/2020 1.000000 5,723.13 -5,723.13 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200521S000100 4,118.050 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/21/2020 5/21/2020 5/21/2020 1.000000 4,118.05 -4,118.05 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200522S000100 3,504.880 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/22/2020 5/22/2020 5/22/2020 1.000000 3,504.88 -3,504.88 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200526S000090 7,222.250 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/26/2020 5/26/2020 5/26/2020 1.000000 7,222.25 -7,222.25 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200528S000200 7,645.760 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/28/2020 5/28/2020 5/28/2020 1.000000 7,645.76 -7,645.76 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200529S000230 11,239.490 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/29/2020 5/29/2020 5/29/2020 1.000000 11,239.49 -11,239.49 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200601S000270 57,814.580 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/1/2020 6/1/2020 6/1/2020 1.000000 57,814.58 -57,814.58 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200603S000080 9,749.920 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/3/2020 6/3/2020 6/3/2020 1.000000 9,749.92 -9,749.92 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200604S000160 4,277.450 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/4/2020 6/4/2020 6/4/2020 1.000000 4,277.45 -4,277.45 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200605S000110 3,426.920 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/5/2020 6/5/2020 6/5/2020 1.000000 3,426.92 -3,426.92 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200609S000140 4,039.610 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/9/2020 6/9/2020 6/9/2020 1.000000 4,039.61 -4,039.61 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200610S000160 35,044.090 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/10/2020 6/10/2020 6/10/2020 1.000000 35,044.09 -35,044.09 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200611S000140 9,467.020 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/11/2020 6/11/2020 6/11/2020 1.000000 9,467.02 -9,467.02 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200612S000330 13,883.330 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/12/2020 6/12/2020 6/12/2020 1.000000 13,883.33 -13,883.33 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200616S000060 17,198.620 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/16/2020 6/16/2020 6/16/2020 1.000000 17,198.62 -17,198.62 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200617S000030 2,747.170 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/17/2020 6/17/2020 6/17/2020 1.000000 2,747.17 -2,747.17 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200618S000110 13,868.660 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/18/2020 6/18/2020 6/18/2020 1.000000 13,868.66 -13,868.66 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200619S000130 10,700.240 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/19/2020 6/19/2020 6/19/2020 1.000000 10,700.24 -10,700.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200624S000070 2,504.500 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/24/2020 6/24/2020 6/24/2020 1.000000 2,504.50 -2,504.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200625S004630 6,621.760 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/25/2020 6/25/2020 6/25/2020 1.000000 6,621.76 -6,621.76 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200626S004660 75,359.600 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/26/2020 6/26/2020 6/26/2020 1.000000 75,359.60 -75,359.60 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20200630S000300 46,695.210 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/30/2020 6/30/2020 6/30/2020 1.000000 46,695.21 -46,695.21 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 00206R102 20200625S001970 GT.. 2,764.000 AT&T INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 29.420000 81,337.61 -81,337.61 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 00287Y109 20200625S000900 GT.. 1,194.000 ABBVIE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 95.140000 113,606.12 -113,606.12 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 00507V109 20200625S002310 GT.. 6,865.000 ACTIVISION BLIZZARD INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 75.580000 518,908.19 -518,908.19 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 00724F101 20200625S003360 GT.. 94.000 ADOBE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 431.680000 40,578.63 -40,578.63 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 009158106 20200625S001130 GT.. 432.000 AIR PRODUCTS AND CHEMICALS INC
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 233.140000 100,719.72 -100,719.72 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 015351109 20200625S000670 GT.. 1,184.000 ALEXION PHARMACEUTICALS INC
KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 111.950000 132,557.68 -132,557.68 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 016255101 20200625S000760 GT.. 476.000 ALIGN TECHNOLOGY INC KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 257.650000 122,644.97 -122,644.97 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 020002101 20200625S003310 GT.. 553.000 ALLSTATE CORP/THE KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 92.950000 51,405.50 -51,405.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 02043Q107 20200625S000310 GT.. 1,728.000 ALNYLAM PHARMACEUTICALS INC KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 151.760000 262,254.24 -262,254.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 02079K305 20200625S004240 GT.. 40.000 ALPHABET INC-CL A KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 1,432.700000 57,308.30 -57,308.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 02156K103 20200625S001620 GT.. 4,778.000 ALTICE USA INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 23.550000 112,557.74 -112,557.74 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 023135106 20200625S003750 GT.. 212.000 AMAZON.COM INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 2,734.400000 579,694.39 -579,694.39 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 030420103 20200625S002730 GT.. 683.000 AMERICAN WATER WORKS CO INC
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 124.400000 84,970.32 -84,970.32 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 031162100 20200625S001020 GT.. 1,425.000 AMGEN INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 232.510000 331,337.44 -331,337.44 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 037833100 20200625S001160 GT.. 280.000 APPLE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 360.060000 100,818.90 -100,818.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 053332102 20200625S001840 GT.. 34.000 AUTOZONE INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 1,100.210000 37,407.40 -37,407.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 05722G100 20200625S000720 GT.. 5,435.000 BAKER HUGHES CO KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 14.310000 77,815.61 -77,815.61 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 060505104 20200625S004140 GT.. 3,861.000 BANK OF AMERICA CORP KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 23.810000 91,959.37 -91,959.37 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 064058100 20200625S002790 GT.. 6,883.000 BANK OF NEW YORK MELLON CORP/T
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 37.230000 256,305.71 -256,305.71 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 084670702 20200625S002660 GT.. 1,028.000 BERKSHIRE HATHAWAY INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 177.530000 182,508.55 -182,508.55 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 09061G101 20200625S003170 GT.. 5,307.000 BIOMARIN PHARMACEUTICAL INC
KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 120.630000 640,223.21 -640,223.21 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 09062X103 20200625S001740 GT.. 1,761.000 BIOGEN INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 263.040000 463,226.65 -463,226.65 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 09073M104 20200625S000390 GT.. 525.000 BIO-TECHNE CORP KENTUCKY RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 252.510000 132,571.69 -132,571.69 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 09247X101 20200625S001990 GT.. 448.000 BLACKROCK INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 538.570000 241,282.72 -241,282.72 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 09260D107 20200625S000400 GT.. 1,985.000 BLACKSTONE GROUP INC/THE
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 55.190000 109,567.04 -109,567.04 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 099724106 20200625S001520 GT.. 1,126.000 BORGWARNER INC KENTUCKY RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.180000 37,369.13 -37,369.13 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 101121101 20200625S002070 GT.. 1,337.000 BOSTON PROPERTIES INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 89.690000 119,925.56 -119,925.56 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 110122108 20200625S003520 GT.. 8,184.000 BRISTOL-MYERS SQUIBB CO KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 57.760000 472,769.22 -472,769.22 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 122017106 20200625S003380 GT.. 664.000 BURLINGTON STORES INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 203.610000 135,202.02 -135,202.02 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 12504L109 20200625S001170 GT.. 36.000 CBRE GROUP INC KENTUCKY RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 42.750000 1,539.27 -1,539.27 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 12541W209 20200625S002120 GT.. 1,718.000 CH ROBINSON WORLDWIDE INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 78.540000 134,944.61 -134,944.61 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 12572Q105 20200625S004050 GT.. 1,248.000 CME GROUP INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 167.470000 209,011.92 -209,011.92 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 126408103 20200625S002170 GT.. 2,343.000 CSX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 67.500000 158,170.07 -158,170.07 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 126650100 20200625S002250 GT.. 1,894.000 CVS HEALTH CORP KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 63.180000 119,677.13 -119,677.13 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 127097103 20200625S002850 GT.. 5,507.000 CABOT OIL & GAS CORP KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 17.920000 98,726.74 -98,726.74 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 14040H105 20200625S004120 GT.. 363.000 CAPITAL ONE FINANCIAL CORP
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 65.460000 23,764.70 -23,764.70 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 143658300 20200625S002530 GT.. 7,450.000 CARNIVAL CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 16.000000 119,255.88 -119,255.88 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 149123101 20200625S004260 GT.. 1,357.000 CATERPILLAR INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 122.060000 165,645.60 -165,645.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 15135B101 20200625S000470 GT.. 2,406.000 CENTENE CORP KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 61.880000 148,901.33 -148,901.33 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 156700106 20200625S002480 GT.. 17,566.000 CENTURYLINK INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 9.740000 171,224.59 -171,224.59 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 156782104 20200625S003220 GT.. 2,911.000 CERNER CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 68.650000 199,861.98 -199,861.98 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 171340102 20200625S001820 GT.. 2,103.000 CHURCH & DWIGHT CO INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 76.250000 160,369.52 -160,369.52 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 172062101 20200625S000350 GT.. 2,185.000 CINCINNATI FINANCIAL CORP KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 62.010000 135,508.24 -135,508.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 17275R102 20200625S003650 GT.. 1,960.000 CISCO SYSTEMS INC KENTUCKY RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 44.750000 87,724.70 -87,724.70 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 172908105 20200625S002020 GT.. 243.000 CINTAS CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 261.630000 63,577.91 -63,577.91 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 174610105 20200625S000110 GT.. 77.000 CITIZENS FINANCIAL GROUP INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 24.080000 1,854.74 -1,854.74 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 177376100 20200625S004180 GT.. 1,870.000 CITRIX SYSTEMS INC KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 142.170000 265,871.93 -265,871.93 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 189054109 20200625S000240 GT.. 2,083.000 CLOROX CO/THE KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 212.030000 441,674.11 -441,674.11 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 192446102 20200625S003190 GT.. 1,645.000 COGNIZANT TECHNOLOGY SOLUTIONS
K.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 53.800000 88,513.34 -88,513.34 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 20605P101 20200625S002830 GT.. 1,274.000 CONCHO RESOURCES INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 51.610000 65,760.70 -65,760.70 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 20825C104 20200625S001380 GT.. 502.000 CONOCOPHILLIPS KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 40.990000 20,580.75 -20,580.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 219350105 20200625S002390 GT.. 7,017.000 CORNING INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 25.810000 181,161.40 -181,161.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 22160K105 20200625S003770 GT.. 1,274.000 COSTCO WHOLESALE CORP KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 298.020000 379,687.04 -379,687.04 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 231021106 20200625S001500 GT.. 314.000 CUMMINS INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 166.610000 52,317.90 -52,317.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 253868103 20200625S003930 GT.. 3,930.000 DIGITAL REALTY TRUST INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 140.020000 550,308.08 -550,308.08 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 256677105 20200625S000750 GT.. 286.000 DOLLAR GENERAL CORP KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 191.850000 54,871.25 -54,871.25 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 256746108 20200625S000220 GT.. 341.000 DOLLAR TREE INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 90.100000 30,726.66 -30,726.66 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 25754A201 20200625S003090 GT.. 613.000 DOMINO'S PIZZA INC KENTUCKY RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 375.480000 230,173.84 -230,173.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 26614N102 20200625S003140 GT.. 538.000 DUPONT DE NEMOURS INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 51.540000 27,732.56 -27,732.56 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 26875P101 20200625S001950 GT.. 3,003.000 EOG RESOURCES INC KENTUCKY RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 48.950000 147,019.37 -147,019.37 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 269246401 20200625S004250 GT.. 2,142.000 E*TRADE FINANCIAL CORP KENTUCKY R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 48.310000 103,496.09 -103,496.09 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 28414H103 20200625S000250 GT.. 98.000 ELANCO ANIMAL HEALTH INC KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 21.400000 2,097.94 -2,097.94 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 291011104 20200625S000490 GT.. 277.000 EMERSON ELECTRIC CO KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.630000 16,519.59 -16,519.59 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 29414B104 20200625S000460 GT.. 1,544.000 EPAM SYSTEMS INC KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 247.500000 382,151.58 -382,151.58 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 29444U700 20200625S001640 GT.. 193.000 EQUINIX INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 689.630000 133,100.04 -133,100.04 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 29472R108 20200625S000330 GT.. 2,942.000 EQUITY LIFESTYLE PROPERTIES IN
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 61.820000 181,896.51 -181,896.51 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 29476L107 20200625S003460 GT.. 2,286.000 EQUITY RESIDENTIAL KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 57.480000 131,416.43 -131,416.43 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 30040W108 20200625S001460 GT.. 1,842.000 EVERSOURCE ENERGY KENTUCKY RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 82.420000 151,831.46 -151,831.46 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 30212P303 20200625S002910 GT.. 2,294.000 EXPEDIA GROUP INC KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 81.240000 186,381.77 -186,381.77 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 302130109 20200625S004000 GT.. 30.000 EXPEDITORS INTERNATIONAL OF WA KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 73.620000 2,208.83 -2,208.83 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 30225T102 20200625S002700 GT.. 1,122.000 EXTRA SPACE STORAGE INC KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 90.480000 101,526.98 -101,526.98 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 30231G102 20200625S002900 GT.. 1,744.000 EXXON MOBIL CORP KENTUCKY RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 44.500000 77,621.08 -77,621.08 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 302491303 20200625S001180 GT.. 1,911.000 FMC CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 96.630000 184,674.26 -184,674.26 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 30303M102 20200625S001010 GT.. 910.000 FACEBOOK INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 234.020000 212,965.03 -212,965.03 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 303250104 20200625S003500 GT.. 233.000 FAIR ISAAC CORP KENTUCKY RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 409.060000 95,312.73 -95,312.73 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 31428X106 20200625S003440 GT.. 1,407.000 FEDEX CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 135.090000 190,082.18 -190,082.18 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 33616C100 20200625S001490 GT.. 2,917.000 FIRST REPUBLIC BANK/CA KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 105.570000 307,969.57 -307,969.57 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 345370860 20200625S003390 GT.. 13,425.000 FORD MOTOR CO KENTUCKY RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 5.950000 79,979.44 -79,979.44 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 34959E109 20200625S002190 GT.. 1,302.000 FORTINET INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 134.330000 174,907.43 -174,907.43 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 35137L105 20200625S000840 GT.. 402.000 FOX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 27.380000 11,009.78 -11,009.78 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 375558103 20200625S003660 GT.. 13,837.000 GILEAD SCIENCES INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 75.930000 1,050,747.19 -1,050,747.19 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 37959E102 20200625S001210 GT.. 974.000 GLOBE LIFE INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 71.190000 69,346.37 -69,346.37 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 380237107 20200625S003560 GT.. 144.000 GODADDY INC KENTUCKY RETIREMENT .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 75.590000 10,886.04 -10,886.04 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 38141G104 20200625S001050 GT.. 595.000 GOLDMAN SACHS GROUP INC/THE
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 198.020000 117,826.36 -117,826.36 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 384802104 20200625S000200 GT.. 327.000 WW GRAINGER INC KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 294.790000 96,398.78 -96,398.78 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 406216101 20200625S002360 GT.. 9,160.000 HALLIBURTON CO KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 11.860000 108,706.30 -108,706.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 42250P103 20200625S000210 GT.. 4,098.000 HEALTHPEAK PROPERTIES INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 25.990000 106,537.76 -106,537.76 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 426281101 20200625S003600 GT.. 1,613.000 JACK HENRY & ASSOCIATES INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 179.690000 289,852.07 -289,852.07 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 427866108 20200625S000650 GT.. 239.000 HERSHEY CO/THE KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 127.980000 30,589.01 -30,589.01 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 42809H107 20200625S002240 GT.. 159.000 HESS CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 48.960000 7,785.83 -7,785.83 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 42824C109 20200625S003030 GT.. 4,634.000 HEWLETT PACKARD ENTERPRISE CO
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 9.270000 42,991.94 -42,991.94 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 440452100 20200625S001400 GT.. 4,814.000 HORMEL FOODS CORP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 47.760000 229,952.75 -229,952.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 44107P104 20200625S002060 GT.. 15,101.000 HOST HOTELS & RESORTS INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 10.980000 165,922.24 -165,922.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 444859102 20200625S002200 GT.. 101.000 HUMANA INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 371.800000 37,552.56 -37,552.56 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 445658107 20200625S003810 GT.. 138.000 JB HUNT TRANSPORT SERVICES INC
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 117.040000 16,152.56 -16,152.56 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 446150104 20200625S002770 GT.. 38,052.000 HUNTINGTON BANCSHARES INC/OH
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 9.540000 363,301.47 -363,301.47 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 45167R104 20200625S004060 GT.. 94.000 IDEX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 148.760000 13,984.15 -13,984.15 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 45337C102 20200625S001590 GT.. 3,813.000 INCYTE CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 104.330000 397,838.89 -397,838.89 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 45687V106 20200625S003250 GT.. 9,951.000 INGERSOLL RAND INC KENTUCKY RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 27.500000 273,727.13 -273,727.13 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 45784P101 20200625S003240 GT.. 1,315.000 INSULET CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 192.110000 252,634.51 -252,634.51 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 458140100 20200625S000380 GT.. 5,953.000 INTEL CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.090000 351,807.42 -351,807.42 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 460146103 20200625S002890 GT.. 7,073.000 INTERNATIONAL PAPER CO KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.580000 237,564.39 -237,564.39 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 46120E602 20200625S001870 GT.. 197.000 INTUITIVE SURGICAL INC KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 554.960000 109,328.60 -109,328.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 46187W107 20200625S001080 GT.. 10,956.000 INVITATION HOMES INC KENTUCKY RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 27.270000 298,852.29 -298,852.29 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 46625H100 20200625S002100 GT.. 6,637.000 JPMORGAN CHASE & CO KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 94.660000 628,308.20 -628,308.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 478160104 20200625S003450 GT.. 1,628.000 JOHNSON & JOHNSON KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 139.820000 227,639.17 -227,639.17 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 48251W104 20200625S000560 GT.. 7,693.000 KKR & CO INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 30.310000 233,232.53 -233,232.53 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 487836108 20200625S000860 GT.. 7,616.000 KELLOGG CO KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 64.880000 494,183.20 -494,183.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 493267108 20200625S000730 GT.. 10,204.000 KEYCORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 12.490000 127,524.49 -127,524.49 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 49338L103 20200625S003350 GT.. 4,403.000 KEYSIGHT TECHNOLOGIES INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 101.230000 445,748.71 -445,748.71 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 494368103 20200625S003230 GT.. 910.000 KIMBERLY-CLARK CORP KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 137.910000 125,504.93 -125,504.93 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 500754106 20200625S001600 GT.. 6,226.000 KRAFT HEINZ CO/THE KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 32.130000 200,088.08 -200,088.08 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 501044101 20200625S000530 GT.. 5,895.000 KROGER CO/THE KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 32.820000 193,518.11 -193,518.11 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 501889208 20200625S001770 GT.. 127.000 LKQ CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 24.780000 3,148.01 -3,148.01 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 521865204 20200625S003970 GT.. 488.000 LEAR CORP KENTUCKY RETIREMENT SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 107.210000 52,322.14 -52,322.14 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 525327102 20200625S000090 GT.. 2,528.000 LEIDOS HOLDINGS INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 93.250000 235,754.96 -235,754.96 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 530307305 20200625S001560 GT.. 2,355.000 LIBERTY BROADBAND CORP KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 123.990000 292,014.11 -292,014.11 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 532457108 20200625S002540 GT.. 1,724.000 ELI LILLY AND CO KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 157.030000 270,732.65 -270,732.65 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 540424108 20200625S001330 GT.. 1,821.000 LOEWS CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.170000 60,416.23 -60,416.23 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 55261F104 20200625S000180 GT.. 3,077.000 M&T BANK CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 102.920000 316,707.92 -316,707.92 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 57060D108 20200625S001670 GT.. 691.000 MARKETAXESS HOLDINGS INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 505.190000 349,091.47 -349,091.47 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 574795100 20200625S002550 GT.. 1,297.000 MASIMO CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 222.070000 288,034.52 -288,034.52 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 57772K101 20200625S002280 GT.. 1,515.000 MAXIM INTEGRATED PRODUCTS INC
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.910000 90,775.01 -90,775.01 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 579780206 20200625S002030 GT.. 705.000 MCCORMICK & CO INC/MD KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 172.270000 121,455.64 -121,455.64 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 58155Q103 20200625S001300 GT.. 2,875.000 MCKESSON CORP KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 150.560000 432,881.56 -432,881.56 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 58933Y105 20200625S003690 GT.. 8,837.000 MERCK & CO INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 75.870000 670,529.47 -670,529.47 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 59156R108 20200625S000980 GT.. 821.000 METLIFE INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 35.530000 29,176.29 -29,176.29 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 592688105 20200625S001100 GT.. 104.000 METTLER-TOLEDO INTERNATIONAL I
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 784.040000 81,540.94 -81,540.94 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 60855R100 20200625S001570 GT.. 1,911.000 MOLINA HEALTHCARE INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 172.880000 330,388.01 -330,388.01 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 60871R209 20200625S003160 GT.. 3,745.000 MOLSON COORS BEVERAGE CO
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 36.500000 136,720.59 -136,720.59 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 609207105 20200625S004090 GT.. 385.000 MONDELEZ INTERNATIONAL INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 50.640000 19,499.29 -19,499.29 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 61174X109 20200625S003760 GT.. 1,666.000 MONSTER BEVERAGE CORP KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 68.070000 113,417.12 -113,417.12 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 617446448 20200625S001880 GT.. 2,443.000 MORGAN STANLEY KENTUCKY RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 46.950000 114,717.17 -114,717.17 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 629377508 20200625S003430 GT.. 2,649.000 NRG ENERGY INC KENTUCKY RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 32.570000 86,297.80 -86,297.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 631103108 20200625S000450 GT.. 70.000 NASDAQ INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 115.280000 8,070.13 -8,070.13 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 64110D104 20200625S000970 GT.. 4,163.000 NETAPP INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 40.970000 170,589.33 -170,589.33 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 64125C109 20200625S000820 GT.. 3,587.000 NEUROCRINE BIOSCIENCES INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 125.360000 449,693.22 -449,693.22 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 665859104 20200625S001190 GT.. 5,137.000 NORTHERN TRUST CORP KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 77.180000 396,512.19 -396,512.19 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 670346105 20200625S001070 GT.. 3,835.000 NUCOR CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 40.670000 155,998.21 -155,998.21 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 67066G104 20200625S003270 GT.. 360.000 NVIDIA CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 369.420000 132,993.90 -132,993.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 679580100 20200625S003890 GT.. 2,683.000 OLD DOMINION FREIGHT LINE INC
KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 163.340000 438,261.34 -438,261.34 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 68389X105 20200625S001860 GT.. 5,886.000 ORACLE CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 54.440000 320,477.99 -320,477.99 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 693718108 20200625S003830 GT.. 6,010.000 PACCAR INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 72.520000 435,890.28 -435,890.28 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 695156109 20200625S000660 GT.. 2,898.000 PACKAGING CORP OF AMERICA
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 97.940000 283,851.86 -283,851.86 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 714046109 20200625S002440 GT.. 1,035.000 PERKINELMER INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 95.970000 99,336.71 -99,336.71 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 717081103 20200625S003070 GT.. 2,999.000 PFIZER INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 32.190000 96,560.30 -96,560.30 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 723787107 20200625S000890 GT.. 4,073.000 PIONEER NATURAL RESOURCES CO
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 92.160000 375,398.23 -375,398.23 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 74144T108 20200625S004030 GT.. 1,380.000 T ROWE PRICE GROUP INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 121.040000 167,045.55 -167,045.55 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 74251V102 20200625S001800 GT.. 588.000 PRINCIPAL FINANCIAL GROUP INC
KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 39.540000 23,253.93 -23,253.93 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 742718109 20200625S002510 GT.. 1,360.000 PROCTER & GAMBLE CO/THE KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 116.420000 158,341.40 -158,341.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 743315103 20200625S003720 GT.. 2,664.000 PROGRESSIVE CORP/THE KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 77.290000 205,920.54 -205,920.54 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 744320102 20200625S001890 GT.. 709.000 PRUDENTIAL FINANCIAL INC KENTUCKY .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.700000 42,332.62 -42,332.62 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 74460D109 20200625S002610 GT.. 293.000 PUBLIC STORAGE KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 189.450000 55,511.05 -55,511.05 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 747525103 20200625S003910 GT.. 3,450.000 QUALCOMM INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 89.140000 307,558.88 -307,558.88 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 754730109 20200625S002300 GT.. 4,065.000 RAYMOND JAMES FINANCIAL INC KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 68.410000 278,117.14 -278,117.14 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 755111507 20200625S004650 GT.. 1.000 RAYTHEON CO KENTUCKY RETIREMENT
.. UBS SECU.. 6/25/2020 6/25/2020 6/26/2020 60.560000 60.57 -60.57 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 75513E101 20200626S004630 GT.. 1.000 RAYTHEON TECHNOLOGIES CORP KENT.. UBS SECU.. 6/25/2020 6/25/2020 6/26/2020 60.560000 60.57 -60.57 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 756109104 20200625S003080 GT.. 969.000 REALTY INCOME CORP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.460000 57,624.01 -57,624.01 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 758849103 20200625S000100 GT.. 168.000 REGENCY CENTERS CORP KENTUCKY R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 44.360000 7,453.74 -7,453.74 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 75886F107 20200625S003180 GT.. 1,128.000 REGENERON PHARMACEUTICALS INC
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 605.040000 682,493.58 -682,493.58 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 76680R206 20200625S002840 GT.. 648.000 RINGCENTRAL INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 267.580000 173,396.70 -173,396.70 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 773903109 20200625S000640 GT.. 465.000 ROCKWELL AUTOMATION INC
KENTUCKY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 205.030000 95,342.44 -95,342.44 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 77543R102 20200625S003700 GT.. 2,332.000 ROKU INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 123.350000 287,669.69 -287,669.69 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 78410G104 20200625S000850 GT.. 386.000 SBA COMMUNICATIONS CORP KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 287.770000 111,082.12 -111,082.12 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 78486Q101 20200625S002580 GT.. 457.000 SVB FINANCIAL GROUP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 207.980000 95,050.29 -95,050.29 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 79466L302 20200625S001730 GT.. 40.000 SALESFORCE.COM INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 185.550000 7,422.30 -7,422.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 806407102 20200625S003580 GT.. 1,909.000 HENRY SCHEIN INC KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 56.180000 107,261.94 -107,261.94 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 808513105 20200625S004100 GT.. 7,962.000 CHARLES SCHWAB CORP/THE KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.800000 269,175.32 -269,175.32 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 812578102 20200625S003320 GT.. 3,727.000 SEATTLE GENETICS INC KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 164.800000 614,237.55 -614,237.55 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 824348106 20200625S001680 GT.. 403.000 SHERWIN-WILLIAMS CO/THE KENTUCKY .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 566.650000 228,362.97 -228,362.97 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 832696405 20200625S000280 GT.. 1,587.000 J M SMUCKER CO/THE KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 106.240000 168,614.78 -168,614.78 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 83304A106 20200625S002350 GT.. 16,752.000 SNAP INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 23.630000 395,975.40 -395,975.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 857477103 20200625S001530 GT.. 3,869.000 STATE STREET CORP KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 61.630000 238,475.49 -238,475.49 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 863667101 20200625S001480 GT.. 23.000 STRYKER CORP KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 176.300000 4,055.07 -4,055.07 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 866674104 20200625S003130 GT.. 1,362.000 SUN COMMUNITIES INC KENTUCKY RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 137.770000 187,652.96 -187,652.96 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 87165B103 20200625S002110 GT.. 5,165.000 SYNCHRONY FINANCIAL KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 22.090000 114,133.59 -114,133.59 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 874054109 20200625S000300 GT.. 4,791.000 TAKE-TWO INTERACTIVE SOFTWARE
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 139.870000 670,153.10 -670,153.10 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 879360105 20200625S003480 GT.. 949.000 TELEDYNE TECHNOLOGIES INC KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 307.650000 291,966.97 -291,966.97 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 879369106 20200625S000540 GT.. 519.000 TELEFLEX INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 355.310000 184,409.78 -184,409.78 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 880770102 20200625S000340 GT.. 3,912.000 TERADYNE INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 81.360000 318,309.66 -318,309.66 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 88339J105 20200625S001900 GT.. 405.000 TRADE DESK INC/THE KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 396.370000 160,532.89 -160,532.89 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 88579Y101 20200625S003000 GT.. 1,142.000 3M CO KENTUCKY RETIREMENT
SYSTEMS UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 152.220000 173,843.81 -173,843.81 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 886547108 20200625S001700 GT.. 771.000 TIFFANY & CO KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 121.440000 93,636.02 -93,636.02 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 892356106 20200625S002710 GT.. 1,510.000 TRACTOR SUPPLY CO KENTUCKY RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 131.340000 198,334.73 -198,334.73 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 89417E109 20200625S001940 GT.. 601.000 TRAVELERS COS INC/THE KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 112.860000 67,833.37 -67,833.37 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 902252105 20200625S002410 GT.. 758.000 TYLER TECHNOLOGIES INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 338.470000 256,565.95 -256,565.95 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 902973304 20200625S003570 GT.. 13,805.000 US BANCORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 36.870000 509,093.89 -509,093.89 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 918204108 20200625S001150 GT.. 2,077.000 VF CORP KENTUCKY RETIREMENT SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.030000 122,620.89 -122,620.89 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 92220P105 20200625S003940 GT.. 1,568.000 VARIAN MEDICAL SYSTEMS INC KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 115.410000 180,974.64 -180,974.64 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 92276F100 20200625S002220 GT.. 9,118.000 VENTAS INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 34.390000 313,636.41 -313,636.41 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 92343V104 20200625S002720 GT.. 9,702.000 VERIZON COMMUNICATIONS INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 53.930000 523,301.63 -523,301.63 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 92532F100 20200625S000150 GT.. 566.000 VERTEX PHARMACEUTICALS INC KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 291.180000 164,812.13 -164,812.13 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 928563402 20200625S001440 GT.. 942.000 VMWARE INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 152.730000 143,878.73 -143,878.73 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 929042109 20200625S003990 GT.. 2,601.000 VORNADO REALTY TRUST KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 37.780000 98,285.29 -98,285.29 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 931142103 20200625S002640 GT.. 5,362.000 WALMART INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 120.300000 645,088.82 -645,088.82 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 931427108 20200625S002650 GT.. 9,447.000 WALGREENS BOOTS ALLIANCE INC
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 41.170000 389,003.84 -389,003.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 941848103 20200625S001110 GT.. 661.000 WATERS CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 177.360000 117,239.92 -117,239.92 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 949746101 20200625S003840 GT.. 11,344.000 WELLS FARGO & CO KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 26.120000 296,390.36 -296,390.36 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 955306105 20200625S000190 GT.. 1,771.000 WEST PHARMACEUTICAL SERVICES I KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 216.510000 383,452.49 -383,452.49 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 959802109 20200625S001320 GT.. 4,006.000 WESTERN UNION CO/THE KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 20.950000 83,955.75 -83,955.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 96145D105 20200625S001060 GT.. 5,688.000 WESTROCK CO KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 26.200000 149,068.26 -149,068.26 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 962166104 20200625S002990 GT.. 1,564.000 WEYERHAEUSER CO KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 21.750000 34,028.73 -34,028.73 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 969457100 20200625S002260 GT.. 1,499.000 WILLIAMS COS INC/THE KENTUCKY RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 18.840000 28,252.40 -28,252.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 98389B100 20200625S002160 GT.. 900.000 XCEL ENERGY INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 63.680000 57,318.75 -57,318.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 983919101 20200625S001240 GT.. 4,566.000 XILINX INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 92.890000 424,169.99 -424,169.99 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 989207105 20200625S000480 GT.. 1,179.000 ZEBRA TECHNOLOGIES CORP
KENTUCKY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 250.500000 295,348.34 -295,348.34 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 98956P102 20200625S001850 GT.. 319.000 ZIMMER BIOMET HOLDINGS INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 118.220000 37,714.57 -37,714.57 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 98980L101 20200625S000830 GT.. 472.000 ZOOM VIDEO COMMUNICATIONS INC
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 255.900000 120,788.34 -120,788.34 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B G3223R108 20200625S004220 GT.. 361.000 EVEREST RE GROUP LTD KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 206.000000 74,368.71 -74,368.71 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B G5960L103 20200625S001310 GT.. 1,337.000 MEDTRONIC PLC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 88.930000 118,909.44 -118,909.44 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B G6095L109 20200625S002960 GT.. 374.000 APTIV PLC KENTUCKY RETIREMENT SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 74.620000 27,910.69 -27,910.69 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B G7945M107 20200625S002930 GT.. 922.000 SEAGATE TECHNOLOGY PLC KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 47.620000 43,912.56 -43,912.56 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B G97822103 20200625S000500 GT.. 771.000 PERRIGO CO PLC KENTUCKY RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 53.950000 41,601.23 -41,601.23 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B H1467J104 20200625S003400 GT.. 525.000 CHUBB LTD KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 126.170000 66,243.19 -66,243.19 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B H2906T109 20200625S002800 GT.. 4,213.000 GARMIN LTD KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 95.290000 401,488.37 -401,488.37 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B L8681T102 20200625S003780 GT.. 1,216.000 SPOTIFY TECHNOLOGY SA KENTUCKY R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 242.860000 295,326.88 -295,326.88 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B N53745100 20200625S000580 GT.. 2,343.000 LYONDELLBASELL INDUSTRIES NV
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 60.640000 142,097.09 -142,097.09 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B N59465109 20200625S003870 GT.. 13,867.000 MYLAN NV KENTUCKY RETIREMENT SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 16.020000 222,253.34 -222,253.34 0.00

RECEIPTS AND DISBURSEMENT TRANSACTIONS 0.000 -
67,579,486.81

-
67,579,486.81 0.00

U.S. DOLLAR 0.000 -
67,579,486.81

-
67,579,486.81 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW NA9123459 20200428S000020 Q1 .. 0.000 Q1 MAANGER FEES 2020 4/28/2020 4/28/2020 0.000000 -26,344.83 -26,344.83 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CWC NA9123459 20200428S000020 Q1 .. 0.000 4/28/2020 4/28/2020 0.000000 26,344.83 26,344.83 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW NA9123459 20200514A000290 0.000 Q1 MANAGER FEES 2020 4/28/2020 4/28/2020 0.000000 -26,344.83 -26,344.83 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW NA9123459 20200501S003970 350.. 0.000 TRANSFER TO 956931 5/1/2020 5/1/2020 0.000000 -71,580,000.00 -71,580,000.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CWC NA9123459 20200501S003970 350.. 0.000 5/1/2020 5/1/2020 0.000000 71,580,000.00 71,580,000.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD 99VVARL80 20200626S004640 353.. 0.000 TRANSFER FROM KR3F9001002 KRS INS
I.. 6/26/2020 6/26/2020 0.000000 5,100,000.00 5,100,000.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20200406S000050
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 4/6/2020 4/6/2020 0.000000 -157,704.09 -157,704.09 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20200413S000070
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 4/13/2020 4/13/2020 0.000000 -28,051.93 -28,051.93 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20200415S000270
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 4/15/2020 4/15/2020 0.000000 -2,265.19 -2,265.19 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20200420S000040
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 4/20/2020 4/20/2020 0.000000 -105,293.37 -105,293.37 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20200427S000040
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 4/27/2020 4/27/2020 0.000000 -31,046.91 -31,046.91 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20200504S000040
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 5/4/2020 5/4/2020 0.000000 -68,076.78 -68,076.78 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20200511S000080
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 5/11/2020 5/11/2020 0.000000 -20,126.73 -20,126.73 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20200514S000240
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 5/14/2020 5/14/2020 0.000000 -1,925.09 -1,925.09 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20200518S000060
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 5/18/2020 5/18/2020 0.000000 -55,301.31 -55,301.31 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20200518S000070 351.. 0.000 TRANSFER TO KR3F9001002 KRS INS
INT.. 5/18/2020 5/18/2020 0.000000 -285,000.00 -285,000.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20200526S000110
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 5/26/2020 5/26/2020 0.000000 -21,082.99 -21,082.99 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20200602S000080
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 6/2/2020 6/2/2020 0.000000 -29,653.40 -29,653.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20200605A000090 0.000 TRANSFER TO KR3F9001002 KRS INS
INT.. 5/1/2020 5/1/2020 0.000000 -71,580,000.00 -71,580,000.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20200608S000040
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 6/8/2020 6/8/2020 0.000000 -79,136.88 -79,136.88 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20200612S000290
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 6/12/2020 6/12/2020 0.000000 -1,578.86 -1,578.86 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20200615S000270
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 6/15/2020 6/15/2020 0.000000 -76,857.20 -76,857.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20200622S000040
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 6/22/2020 6/22/2020 0.000000 -78,657.11 -78,657.11 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20200629S000220
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 6/29/2020 6/29/2020 0.000000 -37,153.28 -37,153.28 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW G0177J108 20200511A000210 0.000 CASH STOCK MERGER ALLERGAN PLC 5/11/2020 5/11/2020 0.000000 -106,585.80 -106,585.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD G0177J108 20200605A000060 0.000 CASH STOCK MERGER ALLERGAN PLC 5/11/2020 5/11/2020 0.000000 106,585.80 106,585.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD NABY9D547 20200512A000040 0.000 CASH & STOCK MERGER ALLERGAN PLC 5/11/2020 5/11/2020 0.000000 107,655.84 107,655.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CDC NABY9D547 20200512A000040 0.000 ALLERGAN PLC 5/11/2020 5/11/2020 0.000000 -107,655.84 -107,655.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW NA9123459 20200408A000160 0.000 BNY SL REBATE FEBRUARY 2020 3/13/2020 3/13/2020 0.000000 -3,631.15 -3,631.15 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW NA9123459 20200511A000250 0.000 BNY SL REBATE MARCH 2020 4/14/2020 4/14/2020 0.000000 -2,513.24 -2,513.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD NA9123459 20200608A000130 0.000 BNY SL REBATE APRIL 2020 5/14/2020 5/14/2020 0.000000 191.92 191.92 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW NA9123459 20200408A000150 0.000 BNY SL BANK FEE FEBRUARY 2020 3/13/2020 3/13/2020 0.000000 -427.06 -427.06 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW NA9123459 20200511A000240 0.000 BNY SL BANK FEE MARCH 2020 4/14/2020 4/14/2020 0.000000 -398.50 -398.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW NA9123459 20200608A000120 0.000 BNY SL BANK FEE APRIL 2020 5/14/2020 5/14/2020 0.000000 -338.60 -338.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CDC NA9123459 20200313S000260 GL.. 0.000 3/13/2020 3/13/2020 0.000000 -2,425.48 -2,425.48 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD NA9123459 20200408A000140 0.000 BNY SL GROSS EARN FEBRUARY 2020 3/13/2020 3/13/2020 0.000000 6,483.69 6,483.69 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD NA9123459 20200414S000070 GL.. 0.000 CREDIT - SEC LENDING EARNINGS FOR
M.. 4/14/2020 4/14/2020 0.000000 2,265.19 2,265.19 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CDC NA9123459 20200414S000070 GL.. 0.000 4/14/2020 4/14/2020 0.000000 -2,265.19 -2,265.19 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD NA9123459 20200511A000230 0.000 BNY SL GROSS EARN MARCH 2020 4/14/2020 4/14/2020 0.000000 5,176.93 5,176.93 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD NA9123459 20200514S000200 GL.. 0.000 CREDIT - SEC LENDING EARNINGS FOR
A.. 5/14/2020 5/14/2020 0.000000 1,925.09 1,925.09 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CDC NA9123459 20200514S000200 GL.. 0.000 5/14/2020 5/14/2020 0.000000 -1,925.09 -1,925.09 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD NA9123459 20200608A000110 0.000 BNY SL GROSS EARN APRIL 2020 5/14/2020 5/14/2020 0.000000 2,071.77 2,071.77 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD NA9123459 20200612S000280 GL.. 0.000 CREDIT - SEC LENDING EARNINGS FOR
M.. 6/12/2020 6/12/2020 0.000000 1,578.86 1,578.86 0.00

SALES -
2,778,253.420

-
106,834,926... 109,337,709.. 2,502,782.24

U.S. DOLLAR -
2,778,253.420

-
106,834,926... 109,337,709.. 2,502,782.24

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 996085619 20200406S000060 -147,334.600 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/6/2020 4/6/2020 4/6/2020 1.000000 -147,334.60 147,334.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 996085619 20200413S000080 -12,615.180 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/13/2020 4/13/2020 4/13/2020 1.000000 -12,615.18 12,615.18 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 996085619 20200420S000050 -96,904.220 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/20/2020 4/20/2020 4/20/2020 1.000000 -96,904.22 96,904.22 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 996085619 20200427S000050 -27,702.650 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/27/2020 4/27/2020 4/27/2020 1.000000 -27,702.65 27,702.65 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 996085619 20200428S000030 -26,344.830 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/28/2020 4/28/2020 4/28/2020 1.000000 -26,344.83 26,344.83 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 996085619 20200504S000050 -67,947.890 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/4/2020 5/4/2020 5/4/2020 1.000000 -67,947.89 67,947.89 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 996085619 20200511S000180 -12,296.970 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/11/2020 5/11/2020 5/11/2020 1.000000 -12,296.97 12,296.97 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 996085619 20200518S000080 -335,828.170 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/18/2020 5/18/2020 5/18/2020 1.000000 -335,828.17 335,828.17 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 996085619 20200527S000040 -20,770.990 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/27/2020 5/27/2020 5/27/2020 1.000000 -20,770.99 20,770.99 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 996085619 20200602S000090 -24,178.690 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/2/2020 6/2/2020 6/2/2020 1.000000 -24,178.69 24,178.69 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 996085619 20200608S000050 -63,086.530 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/8/2020 6/8/2020 6/8/2020 1.000000 -63,086.53 63,086.53 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 996085619 20200615S000280 -42,714.780 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/15/2020 6/15/2020 6/15/2020 1.000000 -42,714.78 42,714.78 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 996085619 20200622S000050 -60,723.730 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/22/2020 6/22/2020 6/22/2020 1.000000 -60,723.73 60,723.73 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 996085619 20200629S000230 -29,059.190 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/29/2020 6/29/2020 6/29/2020 1.000000 -29,059.19 29,059.19 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 001055102 20200430S002850 GT.. -4,361.000 AFLAC INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 39.190000 -182,511.43 170,871.10 -11,640.33

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 001055102 20200625S000710 GT.. -780.000 AFLAC INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 35.170000 -32,643.64 27,426.14 -5,217.50

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 00206R102 20200430S001830 GT.. -9,217.000 AT&T INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 31.430000 -326,643.37 289,614.77 -37,028.60

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 002824100 20200430S001670 GT.. -2,751.000 ABBOTT LABORATORIES KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 92.280000 -155,475.20 253,836.03 98,360.83

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 002824100 20200625S000360 GT.. -425.000 ABBOTT LABORATORIES KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 87.300000 -24,019.25 37,098.49 13,079.24

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 00507V109 20200430S002070 GT.. -4,365.000 ACTIVISION BLIZZARD INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 64.790000 -209,651.26 282,769.35 73,118.09

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 00724F101 20200430S002100 GT.. -489.000 ADOBE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 349.170000 -93,389.64 170,736.68 77,347.04

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 00751Y106 20200430S001250 GT.. -1,063.000 ADVANCE AUTO PARTS INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 124.910000 -156,897.29 132,768.42 -24,128.87

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 00751Y106 20200625S003100 GT.. -474.000 ADVANCE AUTO PARTS INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 143.000000 -69,961.73 67,776.94 -2,184.79

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 007903107 20200430S003190 GT.. -2,849.000 ADVANCED MICRO DEVICES INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 53.660000 -60,169.71 152,852.59 92,682.88

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 007903107 20200625S004210 GT.. -2,108.000 ADVANCED MICRO DEVICES INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 52.390000 -44,520.10 110,419.86 65,899.76

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 00846U101 20200430S003120 GT.. -2,590.000 AGILENT TECHNOLOGIES INC
KENTUCKY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 78.720000 -167,852.81 203,860.86 36,008.05

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 00846U101 20200625S001760 GT.. -256.000 AGILENT TECHNOLOGIES INC
KENTUCKY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 86.560000 -16,590.86 22,156.95 5,566.09

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 009158106 20200430S002010 GT.. -912.000 AIR PRODUCTS AND CHEMICALS INC
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 230.670000 -156,340.10 210,359.55 54,019.45

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 00971T101 20200430S001750 GT.. -4,020.000 AKAMAI TECHNOLOGIES INC KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 97.870000 -300,061.55 393,398.55 93,337.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 00971T101 20200625S003540 GT.. -1,505.000 AKAMAI TECHNOLOGIES INC KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 100.970000 -112,336.48 151,945.20 39,608.72

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 012653101 20200430S003690 GT.. -1,429.000 ALBEMARLE CORP KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 64.670000 -112,571.62 92,400.66 -20,170.96

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 012653101 20200625S004540 GT.. -833.000 ALBEMARLE CORP KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 73.320000 -65,620.83 61,067.96 -4,552.87
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 015271109 20200430S000710 GT.. -1,404.000 ALEXANDRIA REAL ESTATE EQUITIE
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 156.370000 -187,440.43 219,528.09 32,087.66

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 015271109 20200625S004550 GT.. -340.000 ALEXANDRIA REAL ESTATE EQUITIE
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 163.480000 -45,391.56 55,579.42 10,187.86

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 015351109 20200430S001060 GT.. -472.000 ALEXION PHARMACEUTICALS INC
KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 108.450000 -53,106.50 51,183.72 -1,922.78

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 017175100 20200430S002820 GT.. -305.000 ALLEGHANY CORP KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 567.750000 -179,795.60 173,157.63 -6,637.97

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 017175100 20200625S001750 GT.. -37.000 ALLEGHANY CORP KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 467.080000 -21,811.27 17,281.29 -4,529.98

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 018802108 20200430S002640 GT.. -4,856.000 ALLIANT ENERGY CORP KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 49.410000 -204,541.13 239,893.23 35,352.10

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 018802108 20200625S002870 GT.. -715.000 ALLIANT ENERGY CORP KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 47.120000 -30,116.74 33,684.69 3,567.95

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 020002101 20200430S002780 GT.. -1,975.000 ALLSTATE CORP/THE KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 105.820000 -174,585.69 208,975.07 34,389.38

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 02005N100 20200430S000700 GT.. -5,847.000 ALLY FINANCIAL INC KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 18.020000 -138,844.59 105,316.76 -33,527.83

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 02005N100 20200625S001230 GT.. -9,254.000 ALLY FINANCIAL INC KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 18.310000 -219,748.23 169,367.58 -50,380.65

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 02079K305 20200430S000280 GT.. -143.000 ALPHABET INC-CL A KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 1,342.180000 -156,609.84 191,926.42 35,316.58

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 023608102 20200430S000790 GT.. -6,950.000 AMEREN CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 74.620000 -424,666.14 518,545.40 93,879.26

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 023608102 20200625S000790 GT.. -2,894.000 AMEREN CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 69.460000 -176,832.20 200,991.08 24,158.88

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 025537101 20200430S002140 GT.. -4,690.000 AMERICAN ELECTRIC POWER CO INC
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 83.130000 -377,625.74 389,835.90 12,210.16

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 025537101 20200625S003710 GT.. -175.000 AMERICAN ELECTRIC POWER CO INC
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 80.710000 -14,090.51 14,122.62 32.11

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 025816109 20200430S001340 GT.. -626.000 AMERICAN EXPRESS CO KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 96.120000 -53,113.58 60,165.09 7,051.51

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 025816109 20200625S002370 GT.. -990.000 AMERICAN EXPRESS CO KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 95.480000 -83,997.51 94,515.68 10,518.17

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 026874784 20200430S001940 GT.. -6,098.000 AMERICAN INTERNATIONAL GROUP I
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 27.230000 -306,098.38 165,999.13 -140,099.25

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 026874784 20200625S000960 GT.. -6,018.000 AMERICAN INTERNATIONAL GROUP I
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 30.300000 -302,082.66 182,296.23 -119,786.43

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 030420103 20200430S002720 GT.. -2,188.000 AMERICAN WATER WORKS CO INC
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 125.720000 -198,827.95 275,052.87 76,224.92

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 031100100 20200430S001490 GT.. -1,564.000 AMETEK INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 84.500000 -97,000.76 132,143.34 35,142.58

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 031100100 20200625S001510 GT.. -202.000 AMETEK INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 85.840000 -12,528.23 17,337.77 4,809.54

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 032095101 20200430S003530 GT.. -1,485.000 AMPHENOL CORP KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 92.160000 -104,190.85 136,843.43 32,652.58

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 032095101 20200625S000260 GT.. -920.000 AMPHENOL CORP KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 94.610000 -64,549.22 87,032.37 22,483.15

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 032654105 20200430S002860 GT.. -2,145.000 ANALOG DEVICES INC KENTUCKY RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 113.340000 -238,344.80 243,092.83 4,748.03

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 032654105 20200625S001650 GT.. -768.000 ANALOG DEVICES INC KENTUCKY RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 119.470000 -85,337.44 91,745.17 6,407.73

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 035710409 20200430S000330 GT.. -31,440.000 ANNALY CAPITAL MANAGEMENT INC
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 6.380000 -322,918.06 200,346.96 -122,571.10

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 035710409 20200625S003900 GT.. -13,948.000 ANNALY CAPITAL MANAGEMENT INC
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 6.610000 -143,258.94 92,089.63 -51,169.31

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 03662Q105 20200430S001980 GT.. -1,346.000 ANSYS INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 265.840000 -191,758.55 357,802.63 166,044.08

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 03662Q105 20200625S002620 GT.. -935.000 ANSYS INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 285.250000 -133,205.23 266,695.84 133,490.61

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 036752103 20200430S000990 GT.. -714.000 ANTHEM INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 280.610000 -146,793.83 200,345.75 53,551.92

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 036752103 20200625S003120 GT.. -732.000 ANTHEM INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 257.310000 -150,494.52 188,341.26 37,846.74

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 037411105 20200430S003960 GT.. -7,375.000 APACHE CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 13.050000 -268,389.75 96,186.31 -172,203.44

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 037411105 20200625S004360 GT.. -11,673.000 APACHE CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 13.070000 -424,801.85 152,475.18 -272,326.67

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 037833100 20200430S000610 GT.. -611.000 APPLE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 287.730000 -124,661.10 175,794.56 51,133.46

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 038222105 20200430S003470 GT.. -4,223.000 APPLIED MATERIALS INC KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 54.340000 -212,472.45 229,441.07 16,968.62
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 038222105 20200625S000420 GT.. -2,775.000 APPLIED MATERIALS INC KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.970000 -139,619.00 166,392.26 26,773.26

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 039483102 20200430S001370 GT.. -4,726.000 ARCHER-DANIELS-MIDLAND CO KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 38.410000 -205,680.44 181,486.19 -24,194.25

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 039483102 20200625S002820 GT.. -1,530.000 ARCHER-DANIELS-MIDLAND CO KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 39.320000 -66,587.19 60,146.79 -6,440.40

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 03966V107 20200430S002970 GT.. -4,792.000 ARCONIC CORP KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 8.810000 -69,711.67 42,180.64 -27,531.03

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 049560105 20200430S002250 GT.. -2,886.000 ATMOS ENERGY CORP KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 104.860000 -300,921.27 302,597.62 1,676.35

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 049560105 20200625S004470 GT.. -62.000 ATMOS ENERGY CORP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 98.960000 -6,464.70 6,134.91 -329.79

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 053332102 20200430S002190 GT.. -218.000 AUTOZONE INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 1,054.150000 -198,729.47 229,797.98 31,068.51

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 053484101 20200430S000720 GT.. -818.000 AVALONBAY COMMUNITIES INC KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 165.810000 -149,648.11 135,623.44 -14,024.67

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 053484101 20200625S004010 GT.. -259.000 AVALONBAY COMMUNITIES INC KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 151.570000 -47,382.47 39,253.82 -8,128.65

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 058498106 20200430S001070 GT.. -2,501.000 BALL CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 66.810000 -127,608.79 167,069.35 39,460.56

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 058498106 20200625S000810 GT.. -2,554.000 BALL CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 68.980000 -130,313.01 176,151.86 45,838.85

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 060505104 20200430S000900 GT.. -10,473.000 BANK OF AMERICA CORP KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 24.780000 -260,647.85 259,436.65 -1,211.20

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 064058100 20200430S002800 GT.. -1,557.000 BANK OF NEW YORK MELLON CORP/T
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 38.020000 -74,035.37 59,184.15 -14,851.22

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 071813109 20200430S000910 GT.. -2,899.000 BAXTER INTERNATIONAL INC KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 91.490000 -181,309.73 265,201.90 83,892.17

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 071813109 20200625S002330 GT.. -1,086.000 BAXTER INTERNATIONAL INC KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 82.470000 -67,920.79 89,552.29 21,631.50

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 084670702 20200430S001520 GT.. -726.000 BERKSHIRE HATHAWAY INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 189.610000 -130,036.94 137,648.36 7,611.42

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 086516101 20200430S002380 GT.. -3,167.000 BEST BUY CO INC KENTUCKY RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 80.050000 -144,621.21 253,488.99 108,867.78

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 086516101 20200625S003850 GT.. -1,257.000 BEST BUY CO INC KENTUCKY RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 83.820000 -57,400.97 105,349.98 47,949.01

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 099724106 20200430S003840 GT.. -2,926.000 BORGWARNER INC KENTUCKY RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 29.670000 -112,098.79 86,790.55 -25,308.24

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 101137107 20200430S000890 GT.. -3,487.000 BOSTON SCIENTIFIC CORP KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 37.430000 -106,939.57 130,489.37 23,549.80

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 101137107 20200625S001090 GT.. -2,396.000 BOSTON SCIENTIFIC CORP KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.850000 -73,480.71 81,084.83 7,604.12

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 110122108 20200430S000350 GT.. -2,099.000 BRISTOL-MYERS SQUIBB CO KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 61.630000 -96,184.03 129,342.77 33,158.74

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 11133T103 20200430S003310 GT.. -1,951.000 BROADRIDGE FINANCIAL SOLUTIONS KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 115.520000 -194,181.21 225,359.90 31,178.69

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 11133T103 20200625S001920 GT.. -451.000 BROADRIDGE FINANCIAL SOLUTIONS KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 122.700000 -44,887.61 55,333.09 10,445.48

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 11135F101 20200430S001850 GT.. -1,225.000 BROADCOM INC KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 276.020000 -345,394.57 338,107.83 -7,286.74

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 11135F101 20200625S002950 GT.. -1,940.000 BROADCOM INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 306.970000 -546,992.21 595,494.08 48,501.87

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 115637209 20200430S002880 GT.. -4,770.000 BROWN-FORMAN CORP KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 63.260000 -247,749.38 301,707.75 53,958.37

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 115637209 20200625S004300 GT.. -2,827.000 BROWN-FORMAN CORP KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 63.810000 -146,831.76 180,365.68 33,533.92

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 122017106 20200430S002570 GT.. -339.000 BURLINGTON STORES INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 194.600000 -57,699.15 65,965.40 8,266.25

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 12504L109 20200430S000800 GT.. -2,517.000 CBRE GROUP INC KENTUCKY RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 44.920000 -113,237.30 113,042.26 -195.04

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 12514G108 20200430S003580 GT.. -1,754.000 CDW CORP/DE KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 111.290000 -149,137.86 195,185.18 46,047.32

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 12514G108 20200625S002490 GT.. -1,136.000 CDW CORP/DE KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 111.490000 -96,590.99 126,641.32 30,050.33

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 12541W209 20200430S003730 GT.. -1,145.000 CH ROBINSON WORLDWIDE INC UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 71.260000 -87,155.21 81,582.30 -5,572.91

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 12572Q105 20200430S003450 GT.. -1,396.000 CME GROUP INC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 181.470000 -183,379.89 253,316.05 69,936.16

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 125896100 20200430S002300 GT.. -7,937.000 CMS ENERGY CORP KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 57.260000 -388,691.42 454,403.04 65,711.62

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 125896100 20200625S002040 GT.. -568.000 CMS ENERGY CORP KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 57.400000 -27,816.14 32,598.21 4,782.07

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 127097103 20200430S002650 GT.. -6,288.000 CABOT OIL & GAS CORP KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 20.770000 -143,378.95 130,551.71 -12,827.24

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 127387108 20200430S002340 GT.. -4,559.000 CADENCE DESIGN SYSTEMS INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 82.000000 -222,138.20 373,795.54 151,657.34
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 127387108 20200625S000870 GT.. -3,250.000 CADENCE DESIGN SYSTEMS INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 91.990000 -158,356.91 298,936.51 140,579.60

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 14040H105 20200430S003490 GT.. -738.000 CAPITAL ONE FINANCIAL CORP
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 69.750000 -60,261.68 51,468.82 -8,792.86

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 143658300 20200430S003980 GT.. -3,548.000 CARNIVAL CORP KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 16.690000 -184,810.00 59,188.20 -125,621.80

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 14448C104 20200430S000940 GT.. -3,637.000 CARRIER GLOBAL CORP KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 17.640000 -67,872.76 64,127.98 -3,744.78

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 150870103 20200430S000240 GT.. -1,436.000 CELANESE CORP KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 86.340000 -140,851.30 123,970.72 -16,880.58

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 150870103 20200625S002880 GT.. -1,199.000 CELANESE CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 82.960000 -117,604.95 99,457.85 -18,147.10

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 15135B101 20200430S000400 GT.. -1,450.000 CENTENE CORP KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 66.170000 -89,738.39 95,933.49 6,195.10

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 15189T107 20200430S001310 GT.. -7,688.000 CENTERPOINT ENERGY INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 17.690000 -204,039.06 135,940.05 -68,099.01

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 15189T107 20200625S003370 GT.. -12,169.000 CENTERPOINT ENERGY INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 18.330000 -322,964.53 222,961.57 -100,002.96

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 156700106 20200430S002670 GT.. -4,520.000 CENTURYLINK INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 11.020000 -66,106.51 49,775.39 -16,331.12

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 156782104 20200430S002390 GT.. -1,032.000 CERNER CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 71.010000 -62,682.08 73,272.96 10,590.88

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 16119P108 20200430S000540 GT.. -481.000 CHARTER COMMUNICATIONS INC
KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 494.670000 -190,127.50 237,927.40 47,799.90

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 16119P108 20200625S004340 GT.. -323.000 CHARTER COMMUNICATIONS INC
KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 507.990000 -127,673.97 164,074.72 36,400.75

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 166764100 20200430S001280 GT.. -1,986.000 CHEVRON CORP KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 94.620000 -230,817.81 187,896.26 -42,921.55

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 166764100 20200625S002860 GT.. -599.000 CHEVRON CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 87.640000 -69,617.26 52,490.70 -17,126.56

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 169656105 20200430S002260 GT.. -350.000 CHIPOTLE MEXICAN GRILL INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 882.340000 -175,188.28 308,809.54 133,621.26

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 169656105 20200625S000520 GT.. -358.000 CHIPOTLE MEXICAN GRILL INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 1,047.950000 -179,192.58 375,155.11 195,962.53

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 171340102 20200430S000450 GT.. -2,705.000 CHURCH & DWIGHT CO INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 68.370000 -163,961.53 184,916.47 20,954.94

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 172062101 20200430S001960 GT.. -2,663.000 CINCINNATI FINANCIAL CORP KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 70.420000 -205,003.44 187,504.34 -17,499.10

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 17275R102 20200430S002620 GT.. -2,523.000 CISCO SYSTEMS INC KENTUCKY RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 43.340000 -100,611.05 109,325.48 8,714.43

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 172908105 20200430S002200 GT.. -947.000 CINTAS CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 230.950000 -151,971.52 218,697.71 66,726.19

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 172967424 20200430S000850 GT.. -1,680.000 CITIGROUP INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 50.260000 -111,976.26 84,422.33 -27,553.93

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 172967424 20200625S001450 GT.. -364.000 CITIGROUP INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 50.810000 -24,261.52 18,491.70 -5,769.82

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 174610105 20200430S002830 GT.. -3,523.000 CITIZENS FINANCIAL GROUP INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 23.330000 -115,652.14 82,163.35 -33,488.79

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 177376100 20200430S002230 GT.. -1,197.000 CITRIX SYSTEMS INC KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 139.980000 -111,375.46 167,543.37 56,167.91

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 189054109 20200430S001800 GT.. -1,133.000 CLOROX CO/THE KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 183.930000 -161,147.48 208,379.58 47,232.10

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 191216100 20200430S003550 GT.. -3,720.000 COCA-COLA CO/THE KENTUCKY RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 47.120000 -174,774.53 175,254.62 480.09

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 191216100 20200625S003980 GT.. -2,143.000 COCA-COLA CO/THE KENTUCKY RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 44.650000 -100,683.28 95,666.76 -5,016.52

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 192446102 20200430S000680 GT.. -3,776.000 COGNIZANT TECHNOLOGY SOLUTIONS
K.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 59.230000 -277,861.38 223,619.21 -54,242.17

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 194162103 20200430S000570 GT.. -2,343.000 COLGATE-PALMOLIVE CO KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 70.160000 -159,521.48 164,363.67 4,842.19

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 20030N101 20200430S001900 GT.. -7,021.000 COMCAST CORP KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 39.000000 -262,418.05 273,760.28 11,342.23

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 20030N101 20200625S002570 GT.. -4,618.000 COMCAST CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 38.560000 -172,603.13 178,031.50 5,428.37

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 200340107 20200430S003090 GT.. -1,322.000 COMERICA INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 37.480000 -80,300.28 49,537.54 -30,762.74

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 200340107 20200625S001790 GT.. -2,091.000 COMERICA INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 37.450000 -127,010.50 78,290.53 -48,719.97

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 205887102 20200430S002430 GT.. -7,627.000 CONAGRA BRANDS INC KENTUCKY RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 34.210000 -218,261.35 260,856.70 42,595.35

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 205887102 20200625S000620 GT.. -12,074.000 CONAGRA BRANDS INC KENTUCKY RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.790000 -345,520.86 407,880.88 62,360.02

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 20605P101 20200430S002950 GT.. -1,972.000 CONCHO RESOURCES INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 59.290000 -231,934.75 116,902.50 -115,032.25
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 20825C104 20200430S002020 GT.. -2,615.000 CONOCOPHILLIPS KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 42.210000 -160,670.10 110,357.10 -50,313.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 209115104 20200430S000860 GT.. -5,433.000 CONSOLIDATED EDISON INC KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 81.280000 -444,570.09 441,543.73 -3,026.36

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 209115104 20200625S000270 GT.. -2,341.000 CONSOLIDATED EDISON INC KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 71.530000 -191,558.73 167,430.46 -24,128.27

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 21036P108 20200430S001770 GT.. -793.000 CONSTELLATION BRANDS INC KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 169.420000 -140,467.83 134,341.14 -6,126.69

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 21036P108 20200625S003290 GT.. -1,256.000 CONSTELLATION BRANDS INC KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 171.660000 -222,481.20 215,590.77 -6,890.43

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 216648402 20200430S003590 GT.. -887.000 COOPER COS INC/THE KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 291.820000 -200,112.15 258,831.96 58,719.81

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 216648402 20200625S002340 GT.. -428.000 COOPER COS INC/THE KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 281.390000 -96,559.19 120,429.04 23,869.85

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 217204106 20200430S001500 GT.. -1,134.000 COPART INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 83.010000 -63,370.30 94,122.74 30,752.44

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 217204106 20200625S000690 GT.. -82.000 COPART INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 81.310000 -4,582.33 6,666.65 2,084.32

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 219350105 20200430S000650 GT.. -5,499.000 CORNING INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 22.480000 -153,975.32 123,573.54 -30,401.78

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 22052L104 20200430S002550 GT.. -7,605.000 CORTEVA INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 27.050000 -213,612.36 205,653.66 -7,958.70

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 22052L104 20200625S002680 GT.. -728.000 CORTEVA INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 26.070000 -20,448.36 18,973.08 -1,475.28

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 22160K105 20200430S003200 GT.. -956.000 COSTCO WHOLESALE CORP KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 307.090000 -216,110.83 293,564.38 77,453.55

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 22160N109 20200430S002870 GT.. -778.000 COSTAR GROUP INC KENTUCKY RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 650.870000 -391,090.33 506,359.82 115,269.49

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 22160N109 20200625S000880 GT.. -262.000 COSTAR GROUP INC KENTUCKY RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 691.420000 -131,703.94 181,146.06 49,442.12

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 231021106 20200430S001650 GT.. -1,322.000 CUMMINS INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 165.200000 -205,342.06 218,379.65 13,037.59

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 23331A109 20200430S002050 GT.. -8,604.000 DR HORTON INC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 48.550000 -363,489.42 417,650.43 54,161.01

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 23331A109 20200625S001390 GT.. -4,328.000 DR HORTON INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 54.090000 -182,843.12 234,063.88 51,220.76

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 233331107 20200430S003570 GT.. -2,749.000 DTE ENERGY CO KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 107.290000 -294,109.81 294,913.07 803.26

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 233331107 20200625S002750 GT.. -2,966.000 DTE ENERGY CO KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 105.270000 -317,326.19 312,201.66 -5,124.53

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 23355L106 20200430S001840 GT.. -4,029.000 DXC TECHNOLOGY CO KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 18.820000 -232,399.04 75,793.88 -156,605.16

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 23355L106 20200625S000920 GT.. -6,377.000 DXC TECHNOLOGY CO KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 15.040000 -367,835.36 95,860.13 -271,975.23

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 235851102 20200430S003430 GT.. -1,572.000 DANAHER CORP KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 164.970000 -147,673.27 259,315.31 111,642.04

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 235851102 20200625S002230 GT.. -950.000 DANAHER CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 171.460000 -89,242.75 162,876.27 73,633.52

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 237194105 20200430S001450 GT.. -1,881.000 DARDEN RESTAURANTS INC KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 78.210000 -151,776.10 147,095.64 -4,680.46

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 237194105 20200625S002010 GT.. -1,873.000 DARDEN RESTAURANTS INC KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 70.810000 -151,130.58 132,610.14 -18,520.44

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 247361702 20200430S002400 GT.. -3,431.000 DELTA AIR LINES INC KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 27.320000 -159,650.79 93,707.11 -65,943.68

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 247361702 20200625S003410 GT.. -5,430.000 DELTA AIR LINES INC KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 27.340000 -252,667.96 148,412.18 -104,255.78

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 24906P109 20200430S002940 GT.. -4,619.000 DENTSPLY SIRONA INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 44.200000 -229,905.60 204,120.64 -25,784.96

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 24906P109 20200625S004510 GT.. -1,526.000 DENTSPLY SIRONA INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 42.860000 -75,954.96 65,391.46 -10,563.50

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 25179M103 20200430S002420 GT.. -4,226.000 DEVON ENERGY CORP KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 12.630000 -114,323.84 53,341.50 -60,982.34

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 25179M103 20200625S003530 GT.. -6,689.000 DEVON ENERGY CORP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 11.250000 -180,954.13 75,199.41 -105,754.72

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 254687106 20200430S002480 GT.. -2,726.000 WALT DISNEY CO/THE KENTUCKY RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 112.250000 -288,203.38 305,966.28 17,762.90

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 254687106 20200625S002760 GT.. -4,315.000 WALT DISNEY CO/THE KENTUCKY RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 112.070000 -456,198.67 483,539.00 27,340.33

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 256677105 20200430S002370 GT.. -1,110.000 DOLLAR GENERAL CORP KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 174.800000 -126,789.09 194,015.38 67,226.29

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 256746108 20200430S000740 GT.. -1,334.000 DOLLAR TREE INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 80.860000 -119,297.38 107,854.84 -11,442.54

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 25746U109 20200430S000810 GT.. -8,970.000 DOMINION ENERGY INC KENTUCKY RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 78.670000 -685,759.43 705,587.02 19,827.59

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 25746U109 20200625S000740 GT.. -4,800.000 DOMINION ENERGY INC KENTUCKY RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 82.580000 -366,961.57 396,339.23 29,377.66
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 25754A201 20200430S002580 GT.. -197.000 DOMINO'S PIZZA INC KENTUCKY RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 362.010000 -55,454.10 71,312.91 15,858.81

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 260003108 20200430S000210 GT.. -2,259.000 DOVER CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 96.310000 -170,616.61 217,542.54 46,925.93

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 260003108 20200625S001550 GT.. -1,750.000 DOVER CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 91.890000 -132,173.11 160,790.81 28,617.70

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 260557103 20200430S001580 GT.. -2,211.000 DOW INC KENTUCKY RETIREMENT SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 37.470000 -119,013.21 82,827.75 -36,185.46

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 260557103 20200625S003010 GT.. -1,351.000 DOW INC KENTUCKY RETIREMENT SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 38.450000 -72,721.33 51,934.67 -20,786.66

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 264411505 20200430S001820 GT.. -7,065.000 DUKE REALTY CORP KENTUCKY RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 35.500000 -197,173.50 250,748.96 53,575.46

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 264411505 20200625S001040 GT.. -3,785.000 DUKE REALTY CORP KENTUCKY RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 34.580000 -105,633.64 130,854.01 25,220.37

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 26441C204 20200430S003620 GT.. -9,181.000 DUKE ENERGY CORP KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 86.630000 -799,110.25 795,263.59 -3,846.66

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 26441C204 20200625S004280 GT.. -4,236.000 DUKE ENERGY CORP KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 80.470000 -368,699.60 340,831.61 -27,867.99

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 26614N102 20200430S003390 GT.. -1,667.000 DUPONT DE NEMOURS INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 48.170000 -122,655.50 80,285.11 -42,370.39

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 26875P101 20200430S001890 GT.. -1,502.000 EOG RESOURCES INC KENTUCKY RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 47.720000 -140,496.03 71,662.58 -68,833.45

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 277432100 20200430S000500 GT.. -2,116.000 EASTMAN CHEMICAL CO KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 63.470000 -173,386.45 134,283.68 -39,102.77

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 277432100 20200625S001430 GT.. -891.000 EASTMAN CHEMICAL CO KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 66.850000 -73,009.14 59,555.35 -13,453.79

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 278642103 20200430S000620 GT.. -6,941.000 EBAY INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 39.030000 -268,266.32 270,849.18 2,582.86

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 278642103 20200625S001470 GT.. -5,759.000 EBAY INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 48.770000 -222,582.59 280,817.03 58,234.44

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 278865100 20200430S002360 GT.. -915.000 ECOLAB INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 197.580000 -135,301.94 180,774.84 45,472.90

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 278865100 20200625S003110 GT.. -318.000 ECOLAB INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 196.670000 -47,022.97 62,537.28 15,514.31

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 281020107 20200430S002110 GT.. -6,087.000 EDISON INTERNATIONAL KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 60.370000 -424,733.31 367,418.41 -57,314.90

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 281020107 20200625S001580 GT.. -2,316.000 EDISON INTERNATIONAL KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 54.370000 -161,603.80 125,900.76 -35,703.04

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 28176E108 20200430S000360 GT.. -616.000 EDWARDS LIFESCIENCES CORP
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 218.970000 -88,066.30 134,877.91 46,811.61

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 28176E108 20200625S003280 GT.. -1,388.000 EDWARDS LIFESCIENCES CORP
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 67.490000 -66,145.03 93,663.63 27,518.60

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 28414H103 20200430S003400 GT.. -3,735.000 ELANCO ANIMAL HEALTH INC KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 24.930000 -123,820.61 93,083.48 -30,737.13

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 285512109 20200430S002590 GT.. -2,819.000 ELECTRONIC ARTS INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 112.780000 -277,937.56 317,898.65 39,961.09

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 285512109 20200625S000320 GT.. -110.000 ELECTRONIC ARTS INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 130.870000 -10,845.38 14,394.55 3,549.17

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 291011104 20200430S003460 GT.. -1,784.000 EMERSON ELECTRIC CO KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 59.070000 -113,205.09 105,365.17 -7,839.92

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 29364G103 20200430S001660 GT.. -5,624.000 ENTERGY CORP KENTUCKY RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 98.380000 -500,534.33 553,234.71 52,700.38

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 29364G103 20200625S000160 GT.. -1,990.000 ENTERGY CORP KENTUCKY RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 93.510000 -177,109.41 186,065.85 8,956.44

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 29476L107 20200430S003500 GT.. -2,029.000 EQUITY RESIDENTIAL KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 65.820000 -138,757.79 133,530.60 -5,227.19

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 297178105 20200430S001110 GT.. -1,276.000 ESSEX PROPERTY TRUST INC
KENTUCKY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 249.220000 -314,841.39 317,988.12 3,146.73

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 297178105 20200625S003470 GT.. -13.000 ESSEX PROPERTY TRUST INC
KENTUCKY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 227.770000 -3,207.63 2,960.84 -246.79

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 30034W106 20200430S000760 GT.. -6,282.000 EVERGY INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 59.590000 -354,508.88 374,288.98 19,780.10

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 30034W106 20200625S003150 GT.. -4,831.000 EVERGY INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.040000 -272,625.34 285,179.70 12,554.36

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 30040W108 20200430S002750 GT.. -3,059.000 EVERSOURCE ENERGY KENTUCKY RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 83.370000 -195,541.09 255,000.25 59,459.16

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 30161N101 20200430S002790 GT.. -5,169.000 EXELON CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 38.320000 -212,054.79 198,032.93 -14,021.86

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 30161N101 20200625S002810 GT.. -935.000 EXELON CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 36.470000 -38,357.75 34,091.68 -4,266.07

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 30212P303 20200430S002760 GT.. -672.000 EXPEDIA GROUP INC KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 74.830000 -80,266.03 50,279.60 -29,986.43

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 302130109 20200430S001360 GT.. -1,480.000 EXPEDITORS INTERNATIONAL OF WA KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 72.490000 -85,115.18 107,271.72 22,156.54

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 30231G102 20200430S002090 GT.. -2,420.000 EXXON MOBIL CORP KENTUCKY RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 47.460000 -197,232.00 114,832.51 -82,399.49
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 30303M102 20200430S000380 GT.. -1,100.000 FACEBOOK INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 194.190000 -221,882.68 213,596.02 -8,286.66

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 303075105 20200430S003850 GT.. -566.000 FACTSET RESEARCH SYSTEMS INC UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 283.470000 -158,248.09 160,436.22 2,188.13

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 303075105 20200625S004430 GT.. -89.000 FACTSET RESEARCH SYSTEMS INC
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 297.210000 -24,883.53 26,450.43 1,566.90

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 311900104 20200430S002180 GT.. -5,265.000 FASTENAL CO KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 36.740000 -156,063.78 193,392.33 37,328.55

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 311900104 20200625S001630 GT.. -2,714.000 FASTENAL CO KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 41.340000 -80,447.69 112,173.92 31,726.23

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 313747206 20200430S000480 GT.. -489.000 FEDERAL REALTY INVESTMENT TRUS
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 84.000000 -60,708.15 41,071.42 -19,636.73

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 313747206 20200625S004530 GT.. -773.000 FEDERAL REALTY INVESTMENT TRUS
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 82.470000 -95,966.05 63,742.10 -32,223.95

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 31428X106 20200430S002770 GT.. -455.000 FEDEX CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 129.480000 -82,354.37 58,908.68 -23,445.69

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 315616102 20200430S003030 GT.. -1,717.000 F5 NETWORKS INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 142.690000 -254,542.36 244,980.43 -9,561.93

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 315616102 20200625S000940 GT.. -865.000 F5 NETWORKS INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 135.010000 -128,234.79 116,774.57 -11,460.22

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 31620M106 20200430S001990 GT.. -1,347.000 FIDELITY NATIONAL INFORMATION KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 134.290000 -119,428.73 180,874.53 61,445.80

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 31620M106 20200625S000230 GT.. -2,132.000 FIDELITY NATIONAL INFORMATION KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 132.300000 -189,028.99 282,041.37 93,012.38

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 31620R303 20200430S002460 GT.. -4,942.000 FIDELITY NATIONAL FINANCIAL IN
KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 28.600000 -169,814.81 141,301.00 -28,513.81

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 31620R303 20200625S001140 GT.. -4,429.000 FIDELITY NATIONAL FINANCIAL IN
KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 30.370000 -152,187.33 134,472.53 -17,714.80

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 316773100 20200430S001440 GT.. -9,596.000 FIFTH THIRD BANCORP KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 19.690000 -242,046.92 188,869.09 -53,177.83

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 316773100 20200625S002460 GT.. -5,672.000 FIFTH THIRD BANCORP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 19.890000 -143,069.00 112,771.04 -30,297.96

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 337738108 20200430S002980 GT.. -2,603.000 FISERV INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 104.730000 -211,188.44 272,586.64 61,398.20

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 337738108 20200625S002320 GT.. -4,120.000 FISERV INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 96.610000 -334,266.75 397,993.50 63,726.75

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 337932107 20200430S000310 GT.. -11,286.000 FIRSTENERGY CORP KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 42.350000 -415,260.15 477,866.88 62,606.73

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 337932107 20200625S002920 GT.. -9,970.000 FIRSTENERGY CORP KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 37.780000 -366,838.89 376,583.49 9,744.60

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 345370860 20200430S003300 GT.. -16,789.000 FORD MOTOR CO KENTUCKY RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 5.260000 -165,007.72 88,182.26 -76,825.46

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 34959E109 20200430S003330 GT.. -772.000 FORTINET INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 108.520000 -60,520.00 83,769.79 23,249.79

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 34959J108 20200430S002320 GT.. -1,160.000 FORTIVE CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 65.550000 -83,051.75 76,027.61 -7,024.14

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 34959J108 20200625S001280 GT.. -1,837.000 FORTIVE CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 66.010000 -131,522.47 121,243.91 -10,278.56

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 34964C106 20200430S000560 GT.. -1,806.000 FORTUNE BRANDS HOME & SECURITY
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 51.530000 -100,834.19 93,047.57 -7,786.62

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 34964C106 20200625S003550 GT.. -200.000 FORTUNE BRANDS HOME & SECURITY
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.300000 -11,166.58 11,858.23 691.65

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 35137L105 20200430S000490 GT.. -3,839.000 FOX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 28.370000 -130,392.91 108,881.23 -21,511.68

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 354613101 20200430S003830 GT.. -3,127.000 FRANKLIN RESOURCES INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 18.490000 -100,407.93 57,793.50 -42,614.43

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 354613101 20200625S004560 GT.. -4,950.000 FRANKLIN RESOURCES INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 20.820000 -158,944.44 103,019.59 -55,924.85

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 35671D857 20200430S003510 GT.. -10,048.000 FREEPORT-MCMORAN INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 9.260000 -129,803.53 92,967.06 -36,836.47

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 35671D857 20200625S003620 GT.. -5,390.000 FREEPORT-MCMORAN INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 10.570000 -69,629.88 56,930.61 -12,699.27

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 363576109 20200430S002680 GT.. -2,299.000 ARTHUR J GALLAGHER & CO KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 79.670000 -141,004.84 183,140.04 42,135.20

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 363576109 20200625S001830 GT.. -3,639.000 ARTHUR J GALLAGHER & CO KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 94.780000 -223,191.23 344,869.50 121,678.27

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 366651107 20200430S003890 GT.. -682.000 GARTNER INC UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 121.260000 -105,231.41 82,692.37 -22,539.04

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 366651107 20200625S004410 GT.. -307.000 GARTNER INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 115.660000 -47,369.56 35,504.53 -11,865.03

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 37045V100 20200430S001350 GT.. -4,380.000 GENERAL MOTORS CO KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 23.780000 -164,622.93 104,121.24 -60,501.69

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 37045V100 20200625S000140 GT.. -2,765.000 GENERAL MOTORS CO KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 25.280000 -103,922.93 69,876.91 -34,046.02
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 372460105 20200430S001120 GT.. -1,433.000 GENUINE PARTS CO KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 82.110000 -135,811.63 117,650.27 -18,161.36

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 372460105 20200625S004190 GT.. -50.000 GENUINE PARTS CO KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 84.670000 -4,738.72 4,233.02 -505.70

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 375558103 20200430S001260 GT.. -1,641.000 GILEAD SCIENCES INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 83.140000 -110,902.45 136,417.41 25,514.96

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 37959E102 20200430S000690 GT.. -1,793.000 GLOBE LIFE INC KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 85.390000 -142,758.52 153,087.43 10,328.91

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 380237107 20200430S003020 GT.. -1,616.000 GODADDY INC KENTUCKY RETIREMENT .. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 68.120000 -110,444.60 110,067.36 -377.24

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 38141G104 20200430S002350 GT.. -351.000 GOLDMAN SACHS GROUP INC/THE
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 190.030000 -68,378.79 66,696.42 -1,682.37

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 384802104 20200430S003290 GT.. -433.000 WW GRAINGER INC KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 280.640000 -108,878.63 121,511.18 12,632.55

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 416515104 20200430S000270 GT.. -7,264.000 HARTFORD FINANCIAL SERVICES GR KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 41.150000 -364,654.31 298,852.51 -65,801.80

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 416515104 20200625S001410 GT.. -3,253.000 HARTFORD FINANCIAL SERVICES GR KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 37.860000 -163,301.28 123,131.45 -40,169.83

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 418056107 20200430S001040 GT.. -1,602.000 HASBRO INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 72.910000 -136,448.21 116,787.21 -19,661.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 418056107 20200625S004130 GT.. -2,536.000 HASBRO INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 70.940000 -216,000.40 179,880.84 -36,119.56

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 42250P103 20200430S000970 GT.. -7,012.000 HEALTHPEAK PROPERTIES INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 27.310000 -212,262.70 191,440.89 -20,821.81

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 427866108 20200430S001100 GT.. -2,258.000 HERSHEY CO/THE KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 134.410000 -269,530.69 303,474.13 33,943.44

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 42809H107 20200430S001930 GT.. -4,764.000 HESS CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 49.010000 -268,779.49 233,442.75 -35,336.74

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 42824C109 20200430S003150 GT.. -9,739.000 HEWLETT PACKARD ENTERPRISE CO
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 10.310000 -142,394.02 100,333.83 -42,060.19

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 436106108 20200430S002500 GT.. -1,096.000 HOLLYFRONTIER CORP KENTUCKY RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 33.630000 -47,694.12 36,849.44 -10,844.68

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 436106108 20200625S003610 GT.. -1,736.000 HOLLYFRONTIER CORP KENTUCKY RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 29.580000 -75,544.69 51,336.72 -24,207.97

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 436440101 20200430S001570 GT.. -4,717.000 HOLOGIC INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 48.950000 -200,728.93 230,856.66 30,127.73

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 436440101 20200625S001540 GT.. -2,715.000 HOLOGIC INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 53.670000 -115,535.09 145,690.46 30,155.37

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 437076102 20200430S001460 GT.. -1,130.000 HOME DEPOT INC/THE KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 221.810000 -213,472.08 250,631.28 37,159.20

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 437076102 20200625S003630 GT.. -1,327.000 HOME DEPOT INC/THE KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 246.130000 -250,688.00 326,597.34 75,909.34

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 438516106 20200430S002330 GT.. -928.000 HONEYWELL INTERNATIONAL INC
KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 146.160000 -123,485.46 135,626.52 12,141.06

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 438516106 20200625S000430 GT.. -641.000 HONEYWELL INTERNATIONAL INC
KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 138.350000 -85,295.45 88,675.58 3,380.13

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 440452100 20200430S003860 GT.. -4,477.000 HORMEL FOODS CORP UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 47.600000 -174,737.93 213,066.91 38,328.98

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 44107P104 20200430S003870 GT.. -6,934.000 HOST HOTELS & RESORTS INC UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 12.570000 -125,016.25 87,106.44 -37,909.81

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 443201108 20200430S001380 GT.. -6,260.000 HOWMET AEROSPACE INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 13.890000 -123,072.81 86,902.52 -36,170.29

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 443201108 20200625S003670 GT.. -12,909.000 HOWMET AEROSPACE INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 14.620000 -253,793.42 188,628.58 -65,164.84

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 444859102 20200430S001090 GT.. -274.000 HUMANA INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 377.380000 -70,191.92 103,397.77 33,205.85

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 445658107 20200430S002220 GT.. -1,419.000 JB HUNT TRANSPORT SERVICES INC
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 105.690000 -145,177.34 149,960.15 4,782.81

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 446413106 20200430S003040 GT.. -594.000 HUNTINGTON INGALLS INDUSTRIES
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 195.550000 -122,425.48 116,149.67 -6,275.81

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 446413106 20200625S003920 GT.. -443.000 HUNTINGTON INGALLS INDUSTRIES
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 167.220000 -91,303.85 74,073.50 -17,230.35

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 44919P508 20200430S000730 GT.. -1,795.000 IAC/INTERACTIVECORP KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 226.760000 -323,149.58 407,011.74 83,862.16

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 44919P508 20200625S000990 GT.. -1,992.000 IAC/INTERACTIVECORP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 302.000000 -358,615.01 601,555.76 242,940.75

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 45167R104 20200430S001550 GT.. -955.000 IDEX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 157.880000 -159,643.02 150,764.90 -8,878.12

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 45168D104 20200430S003230 GT.. -904.000 IDEXX LABORATORIES INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 272.740000 -154,817.22 246,544.73 91,727.51

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 45168D104 20200625S000680 GT.. -750.000 IDEXX LABORATORIES INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 319.380000 -128,443.49 239,524.07 111,080.58

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 452308109 20200430S002240 GT.. -1,266.000 ILLINOIS TOOL WORKS INC KENTUCKY R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 167.510000 -187,368.73 212,053.47 24,684.74

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 452308109 20200625S000610 GT.. -588.000 ILLINOIS TOOL WORKS INC KENTUCKY R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 169.030000 -87,024.34 99,383.03 12,358.69

Transaction Detail

KRS INTERNAL EQUITY - KR3F10110002 Period :  4/1/2020 to 6/30/2020

Page 176 of 278
Report Timestamp: Wed Aug 5 2020 04:00:00 PM

Special Called Investment Committee Meeting - Addendum - Standard Reports

341



.

Reporting

Account

Number

Source Account
Trans.

Code

Link

Ref

Mellon

Security ID

Transaction

No./Client Ref
Shares/Par Transaction Description

Broker

Name

Reported

Date

Trade

Date

Contract

Settle Date
Base Price Base Cost

Base Txn

Amount
Base Gain/Loss

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 458140100 20200430S000510 GT.. -2,724.000 INTEL CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 61.800000 -123,299.23 168,319.04 45,019.81

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 45866F104 20200430S001400 GT.. -3,391.000 INTERCONTINENTAL EXCHANGE INC
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 90.700000 -244,811.06 307,531.47 62,720.41

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 45866F104 20200625S000590 GT.. -2,678.000 INTERCONTINENTAL EXCHANGE INC
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 90.710000 -193,336.49 242,895.92 49,559.43

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 459200101 20200430S001910 GT.. -1,279.000 INTERNATIONAL BUSINESS MACHINE KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 128.690000 -179,456.66 164,581.28 -14,875.38

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 459200101 20200625S001420 GT.. -2,025.000 INTERNATIONAL BUSINESS MACHINE KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 116.420000 -284,128.03 235,730.09 -48,397.94

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 459506101 20200430S003880 GT.. -1,149.000 INTERNATIONAL FLAVORS & FRAGRA
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 133.300000 -156,287.96 153,149.69 -3,138.27

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 459506101 20200625S004290 GT.. -1,820.000 INTERNATIONAL FLAVORS & FRAGRA
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 122.070000 -247,557.94 222,148.84 -25,409.10

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 460146103 20200430S002710 GT.. -2,414.000 INTERNATIONAL PAPER CO KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 36.520000 -101,865.60 88,139.22 -13,726.38

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 461202103 20200430S000870 GT.. -598.000 INTUIT INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 273.430000 -106,027.14 163,503.03 57,475.89

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 461202103 20200625S001810 GT.. -535.000 INTUIT INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 286.130000 -94,857.06 153,072.15 58,215.09

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 46266C105 20200430S002700 GT.. -1,853.000 IQVIA HOLDINGS INC KENTUCKY RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 143.100000 -227,124.16 265,144.53 38,020.37

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 46266C105 20200625S003420 GT.. -2,297.000 IQVIA HOLDINGS INC KENTUCKY RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 136.470000 -281,545.71 313,447.43 31,901.72

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 46625H100 20200430S000830 GT.. -1,495.000 JPMORGAN CHASE & CO KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 97.860000 -138,223.49 146,286.25 8,062.76

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 469814107 20200430S001560 GT.. -3,148.000 JACOBS ENGINEERING GROUP INC
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 82.730000 -261,521.61 260,404.67 -1,116.94

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 469814107 20200625S001910 GT.. -1,601.000 JACOBS ENGINEERING GROUP INC
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 82.880000 -133,003.84 132,675.93 -327.91

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 478160104 20200430S003440 GT.. -548.000 JOHNSON & JOHNSON KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 150.240000 -74,086.57 82,325.59 8,239.02

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 48203R104 20200430S003740 GT.. -6,625.000 JUNIPER NETWORKS INC UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 23.070000 -166,783.99 152,785.68 -13,998.31

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 48203R104 20200625S004040 GT.. -1,093.000 JUNIPER NETWORKS INC KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 22.380000 -27,516.21 24,452.59 -3,063.62

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 482480100 20200430S001140 GT.. -2,034.000 KLA CORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 175.890000 -247,596.60 357,737.09 110,140.49

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 482480100 20200625S000120 GT.. -1,876.000 KLA CORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 188.620000 -228,363.43 353,829.22 125,465.79

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 48251W104 20200430S001270 GT.. -1,479.000 KKR & CO INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 26.490000 -42,622.33 39,166.75 -3,455.58

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 485170302 20200430S002310 GT.. -2,605.000 KANSAS CITY SOUTHERN KENTUCKY RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 136.000000 -292,369.23 354,252.63 61,883.40

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 485170302 20200625S003880 GT.. -1,692.000 KANSAS CITY SOUTHERN KENTUCKY RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 142.580000 -189,899.70 241,227.33 51,327.63

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 487836108 20200430S000410 GT.. -1,155.000 KELLOGG CO KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 64.900000 -75,896.29 74,949.18 -947.11

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 493267108 20200430S002810 GT.. -3,300.000 KEYCORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 12.250000 -55,832.05 40,399.35 -15,432.70

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 49338L103 20200430S002960 GT.. -1,835.000 KEYSIGHT TECHNOLOGIES INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 98.910000 -160,371.78 181,482.07 21,110.29

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 494368103 20200430S001790 GT.. -1,560.000 KIMBERLY-CLARK CORP KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 138.960000 -199,343.97 216,761.10 17,417.13

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 49456B101 20200430S002040 GT.. -12,229.000 KINDER MORGAN INC KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 15.710000 -234,234.11 192,021.62 -42,212.49

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 49456B101 20200625S003210 GT.. -2,800.000 KINDER MORGAN INC KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 14.810000 -53,631.16 41,446.08 -12,185.08

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 500255104 20200430S003260 GT.. -2,727.000 KOHL'S CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 20.050000 -155,308.44 54,654.69 -100,653.75

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 500255104 20200625S002970 GT.. -4,318.000 KOHL'S CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 20.640000 -245,919.27 89,089.16 -156,830.11

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 500754106 20200430S003220 GT.. -4,208.000 KRAFT HEINZ CO/THE KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 30.530000 -199,173.37 128,435.84 -70,737.53

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 501044101 20200430S000470 GT.. -5,495.000 KROGER CO/THE KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 31.520000 -156,515.82 173,157.36 16,641.54

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 501889208 20200430S003070 GT.. -4,600.000 LKQ CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 25.300000 -133,294.47 116,342.92 -16,951.55

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 502431109 20200430S001330 GT.. -1,753.000 L3HARRIS TECHNOLOGIES INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 195.300000 -245,429.91 342,340.18 96,910.27

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 502431109 20200625S002150 GT.. -1,955.000 L3HARRIS TECHNOLOGIES INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 168.240000 -273,711.05 328,887.27 55,176.22

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 50540R409 20200430S000780 GT.. -1,895.000 LABORATORY CORP OF AMERICA HOL
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 173.480000 -274,422.07 328,723.12 54,301.05
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 50540R409 20200625S001340 GT.. -2,474.000 LABORATORY CORP OF AMERICA HOL
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 157.090000 -358,269.24 388,613.51 30,344.27

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 512807108 20200430S001130 GT.. -701.000 LAM RESEARCH CORP KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 279.990000 -159,757.49 196,263.39 36,505.90

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 512807108 20200625S002670 GT.. -325.000 LAM RESEARCH CORP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 305.780000 -74,067.31 99,373.86 25,306.55

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 517834107 20200430S003240 GT.. -1,879.000 LAS VEGAS SANDS CORP KENTUCKY RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 48.890000 -129,423.29 91,848.18 -37,575.11

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 517834107 20200625S002470 GT.. -2,974.000 LAS VEGAS SANDS CORP KENTUCKY RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 44.940000 -204,845.59 133,626.29 -71,219.30

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 518439104 20200430S001630 GT.. -1,697.000 ESTEE LAUDER COS INC/THE KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 176.860000 -199,983.87 300,112.05 100,128.18

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 518439104 20200625S002520 GT.. -1,082.000 ESTEE LAUDER COS INC/THE KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 187.750000 -127,508.86 203,132.89 75,624.03

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 521865204 20200430S003130 GT.. -972.000 LEAR CORP KENTUCKY RETIREMENT SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 101.450000 -143,869.37 98,599.93 -45,269.44

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 526057104 20200430S002470 GT.. -6,454.000 LENNAR CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 53.240000 -322,825.26 343,554.95 20,729.69

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 526057104 20200625S002430 GT.. -4,666.000 LENNAR CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.040000 -233,390.56 275,439.55 42,048.99

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 532457108 20200430S000460 GT.. -684.000 ELI LILLY AND CO KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 155.160000 -69,023.15 106,121.96 37,098.81

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 534187109 20200430S003050 GT.. -1,819.000 LINCOLN NATIONAL CORP KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 36.600000 -103,023.22 66,560.28 -36,462.94

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 534187109 20200625S001370 GT.. -728.000 LINCOLN NATIONAL CORP KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 36.040000 -41,231.94 26,231.08 -15,000.86

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 540424108 20200430S001200 GT.. -3,343.000 LOEWS CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 36.700000 -146,325.72 122,660.31 -23,665.41

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 548661107 20200430S002440 GT.. -1,377.000 LOWE'S COS INC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 106.160000 -136,229.46 146,168.75 9,939.29

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 548661107 20200625S002380 GT.. -1,338.000 LOWE'S COS INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 131.980000 -132,371.10 176,575.29 44,204.19

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 550021109 20200430S000980 GT.. -1,122.000 LULULEMON ATHLETICA INC KENTUCKY .. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 232.430000 -160,095.73 260,772.27 100,676.54

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 550021109 20200625S002740 GT.. -1,383.000 LULULEMON ATHLETICA INC KENTUCKY .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 295.220000 -197,337.25 408,269.86 210,932.61

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 55261F104 20200430S001720 GT.. -902.000 M&T BANK CORP KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 118.560000 -128,579.89 106,931.98 -21,647.91

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 552953101 20200430S003420 GT.. -7,879.000 MGM RESORTS INTERNATIONAL
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 17.460000 -207,734.58 137,505.20 -70,229.38

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 552953101 20200625S001780 GT.. -3,409.000 MGM RESORTS INTERNATIONAL
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 16.930000 -89,880.34 57,687.52 -32,192.82

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 55354G100 20200430S001180 GT.. -1,043.000 MSCI INC KENTUCKY RETIREMENT SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 334.700000 -161,716.15 349,076.56 187,360.41

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 55354G100 20200625S001610 GT.. -823.000 MSCI INC KENTUCKY RETIREMENT SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 328.360000 -127,605.36 270,228.13 142,622.77

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 55616P104 20200430S003750 GT.. -5,965.000 MACY'S INC KENTUCKY RETIREMENT SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 6.070000 -176,619.99 36,162.00 -140,457.99

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 55616P104 20200625S004520 GT.. -9,441.000 MACY'S INC KENTUCKY RETIREMENT SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 6.780000 -279,542.21 63,937.75 -215,604.46

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 565849106 20200430S002600 GT.. -17,526.000 MARATHON OIL CORP KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 5.850000 -287,164.07 102,393.38 -184,770.69

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 565849106 20200625S004350 GT.. -27,739.000 MARATHON OIL CORP KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 5.790000 -454,504.41 160,397.22 -294,107.19

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 570535104 20200430S000530 GT.. -191.000 MARKEL CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 910.860000 -190,641.95 173,968.98 -16,672.97

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 570535104 20200625S004020 GT.. -10.000 MARKEL CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 895.150000 -9,981.25 8,951.22 -1,030.03

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 57060D108 20200430S000550 GT.. -329.000 MARKETAXESS HOLDINGS INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 456.710000 -116,646.62 150,251.79 33,605.17

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 571748102 20200430S002900 GT.. -1,637.000 MARSH & MCLENNAN COS INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 94.620000 -129,686.83 154,877.23 25,190.40

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 571748102 20200625S000800 GT.. -269.000 MARSH & MCLENNAN COS INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 103.930000 -21,310.79 27,954.53 6,643.74

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 574599106 20200430S001050 GT.. -2,923.000 MASCO CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 41.500000 -114,869.19 121,279.89 6,410.70

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 574599106 20200625S000780 GT.. -965.000 MASCO CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 47.730000 -37,922.95 46,051.19 8,128.24

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 57636Q104 20200430S001810 GT.. -585.000 MASTERCARD INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 283.690000 -101,188.44 165,950.59 64,762.15

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 57636Q104 20200625S002560 GT.. -528.000 MASTERCARD INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 294.010000 -91,329.06 155,229.88 63,900.82

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 57772K101 20200430S001950 GT.. -2,780.000 MAXIM INTEGRATED PRODUCTS INC
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 57.400000 -138,003.17 159,547.62 21,544.45

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 579780206 20200430S003360 GT.. -571.000 MCCORMICK & CO INC/MD KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 156.460000 -70,595.08 89,332.40 18,737.32
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 580135101 20200430S001010 GT.. -1,051.000 MCDONALD'S CORP KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 187.820000 -172,265.52 197,386.57 25,121.05

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 580135101 20200625S002500 GT.. -1,664.000 MCDONALD'S CORP KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 184.290000 -272,740.07 306,639.30 33,899.23

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 58933Y105 20200430S003180 GT.. -2,129.000 MERCK & CO INC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 80.770000 -148,802.34 171,939.55 23,137.21

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 59156R108 20200430S003350 GT.. -1,388.000 METLIFE INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 37.480000 -59,691.99 52,010.68 -7,681.31

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 592688105 20200430S002280 GT.. -245.000 METTLER-TOLEDO INTERNATIONAL I
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 738.620000 -169,410.87 180,956.06 11,545.19

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 594918104 20200430S000640 GT.. -1,117.000 MICROSOFT CORP KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 177.430000 -97,457.51 198,176.55 100,719.04

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 594918104 20200625S003300 GT.. -340.000 MICROSOFT CORP KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 197.840000 -29,664.77 67,261.56 37,596.79

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 595017104 20200430S003710 GT.. -2,641.000 MICROCHIP TECHNOLOGY INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 92.270000 -250,929.77 243,659.87 -7,269.90

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 595017104 20200625S004270 GT.. -4,180.000 MICROCHIP TECHNOLOGY INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 101.080000 -397,155.03 422,473.71 25,318.68

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 595112103 20200430S001740 GT.. -6,761.000 MICRON TECHNOLOGY INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 49.830000 -291,023.81 336,842.47 45,818.66

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 595112103 20200625S000130 GT.. -3,500.000 MICRON TECHNOLOGY INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 48.290000 -150,655.72 168,985.01 18,329.29

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 59522J103 20200430S002930 GT.. -1,739.000 MID-AMERICA APARTMENT COMMUNIT K.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 112.680000 -187,599.80 195,933.14 8,333.34

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 59522J103 20200625S001030 GT.. -310.000 MID-AMERICA APARTMENT COMMUNIT K.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 110.520000 -33,442.17 34,258.11 815.94

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 608190104 20200430S003670 GT.. -1,097.000 MOHAWK INDUSTRIES INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 93.020000 -184,708.47 102,032.45 -82,676.02

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 608190104 20200625S004320 GT.. -1,736.000 MOHAWK INDUSTRIES INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 99.290000 -292,300.73 172,350.61 -119,950.12

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 60871R209 20200430S000370 GT.. -1,907.000 MOLSON COORS BEVERAGE CO
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 46.170000 -153,958.57 88,029.94 -65,928.63

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 609207105 20200430S002560 GT.. -4,526.000 MONDELEZ INTERNATIONAL INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 51.050000 -207,648.44 231,013.24 23,364.80

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 617446448 20200430S001710 GT.. -1,817.000 MORGAN STANLEY KENTUCKY RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 40.790000 -74,832.97 74,100.16 -732.81

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 61945C103 20200430S001760 GT.. -3,086.000 MOSAIC CO/THE KENTUCKY RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 12.000000 -86,708.28 37,008.03 -49,700.25

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 61945C103 20200625S002210 GT.. -4,884.000 MOSAIC CO/THE KENTUCKY RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 11.970000 -137,227.24 58,423.55 -78,803.69

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 620076307 20200430S000820 GT.. -1,551.000 MOTOROLA SOLUTIONS INC KENTUCKY .. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 148.920000 -150,902.18 230,958.18 80,056.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 620076307 20200625S003020 GT.. -1,205.000 MOTOROLA SOLUTIONS INC KENTUCKY .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 139.300000 -117,238.64 167,843.75 50,605.11

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 62944T105 20200430S000320 GT.. -64.000 NVR INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 3,196.530000 -204,701.47 204,572.91 -128.56

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 62944T105 20200625S003730 GT.. -1.000 NVR INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 3,186.840000 -3,198.46 3,186.75 -11.71

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 631103108 20200430S000580 GT.. -1,361.000 NASDAQ INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 111.600000 -102,869.61 151,874.03 49,004.42

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 637071101 20200430S003680 GT.. -7,808.000 NATIONAL OILWELL VARCO INC KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 12.980000 -226,204.39 101,287.04 -124,917.35

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 637071101 20200625S004380 GT.. -12,360.000 NATIONAL OILWELL VARCO INC KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 11.190000 -358,079.69 138,212.64 -219,867.05

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 64110D104 20200430S001160 GT.. -1,304.000 NETAPP INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 44.880000 -53,615.42 58,512.44 4,897.02

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 651639106 20200430S001170 GT.. -8,791.000 NEWMONT CORP KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 62.350000 -355,659.07 548,040.80 192,381.73

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 651639106 20200625S001980 GT.. -2,237.000 NEWMONT CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 58.410000 -90,502.71 130,643.50 40,140.79

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 65339F101 20200430S003170 GT.. -1,642.000 NEXTERA ENERGY INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 235.130000 -276,146.32 386,062.60 109,916.28

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 65339F101 20200625S000510 GT.. -284.000 NEXTERA ENERGY INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 241.670000 -47,762.21 68,630.63 20,868.42

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 654106103 20200430S000340 GT.. -4,232.000 NIKE INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 88.070000 -333,777.25 372,672.26 38,895.01

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 654106103 20200625S003040 GT.. -4,295.000 NIKE INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 100.080000 -338,746.05 429,801.89 91,055.84

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 65473P105 20200430S001080 GT.. -10,552.000 NISOURCE INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 25.930000 -271,880.63 273,528.17 1,647.54

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 65473P105 20200625S002690 GT.. -331.000 NISOURCE INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 22.400000 -8,528.48 7,411.75 -1,116.73

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 655044105 20200430S003660 GT.. -10,908.000 NOBLE ENERGY INC KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 10.050000 -284,320.55 109,541.16 -174,779.39

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 655044105 20200625S002290 GT.. -17,266.000 NOBLE ENERGY INC KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 9.260000 -450,043.89 159,750.12 -290,293.77
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 655844108 20200430S000440 GT.. -1,193.000 NORFOLK SOUTHERN CORP KENTUCKY .. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 180.330000 -179,147.80 215,119.98 35,972.18

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 655844108 20200625S001260 GT.. -509.000 NORFOLK SOUTHERN CORP KENTUCKY .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 169.150000 -76,434.39 86,091.62 9,657.23

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 668771108 20200430S001290 GT.. -12,658.000 NORTONLIFELOCK INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 21.280000 -255,117.91 269,261.34 14,143.43

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 668771108 20200625S004230 GT.. -6,308.000 NORTONLIFELOCK INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 19.740000 -127,135.71 124,469.85 -2,665.86

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 670346105 20200430S000390 GT.. -2,318.000 NUCOR CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 42.500000 -127,837.71 98,495.43 -29,342.28

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 67103H107 20200430S000160 GT.. -316.000 O'REILLY AUTOMOTIVE INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 391.020000 -115,246.51 123,557.21 8,310.70

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 67103H107 20200625S003050 GT.. -134.000 O'REILLY AUTOMOTIVE INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 413.920000 -48,870.36 55,463.04 6,592.68

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 674599105 20200430S003990 GT.. -4,949.000 OCCIDENTAL PETROLEUM CORP UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 16.780000 -320,050.16 83,005.26 -237,044.90

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 674599105 20200625S004370 GT.. -7,834.000 OCCIDENTAL PETROLEUM CORP KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 18.000000 -506,622.13 140,950.12 -365,672.01

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 679295105 20200430S002170 GT.. -1,032.000 OKTA INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 149.560000 -125,923.61 154,334.76 28,411.15

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 679295105 20200625S000290 GT.. -370.000 OKTA INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 195.820000 -45,147.03 72,449.01 27,301.98

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 682680103 20200430S002610 GT.. -1,027.000 ONEOK INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 30.920000 -74,111.68 31,746.43 -42,365.25

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 682680103 20200625S003740 GT.. -1,626.000 ONEOK INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 32.300000 -117,337.48 52,506.43 -64,831.05

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 68902V107 20200430S002520 GT.. -1,818.000 OTIS WORLDWIDE CORP KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 51.150000 -106,472.71 92,975.00 -13,497.71

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 693475105 20200430S001470 GT.. -1,561.000 PNC FINANCIAL SERVICES GROUP I
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 110.990000 -182,498.97 173,239.85 -9,259.12

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 693475105 20200625S003790 GT.. -399.000 PNC FINANCIAL SERVICES GROUP I
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 103.380000 -46,647.72 41,244.71 -5,403.01

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 693506107 20200430S000750 GT.. -1,672.000 PPG INDUSTRIES INC KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 95.880000 -187,137.94 160,295.27 -26,842.67

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 693506107 20200625S004160 GT.. -1,063.000 PPG INDUSTRIES INC KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 101.880000 -118,975.86 108,288.07 -10,687.79

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 69351T106 20200430S002410 GT.. -10,117.000 PPL CORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 26.210000 -312,295.29 265,084.82 -47,210.47

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 69351T106 20200625S003960 GT.. -12,031.000 PPL CORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 25.520000 -371,377.35 306,934.10 -64,443.25

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 693656100 20200430S003760 GT.. -1,588.000 PVH CORP UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 53.950000 -162,780.01 85,658.79 -77,121.22

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 693656100 20200625S004590 GT.. -2,514.000 PVH CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 47.600000 -257,700.84 119,644.89 -138,055.95

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 695156109 20200430S001510 GT.. -657.000 PACKAGING CORP OF AMERICA
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 100.200000 -69,994.68 65,825.01 -4,169.67

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 704326107 20200430S001530 GT.. -1,876.000 PAYCHEX INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 69.860000 -125,343.45 131,040.39 5,696.94

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 704326107 20200625S004570 GT.. -1,423.000 PAYCHEX INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 71.460000 -95,076.62 101,674.66 6,598.04

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 70432V102 20200430S000180 GT.. -598.000 PAYCOM SOFTWARE INC KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 270.000000 -136,647.30 161,451.94 24,804.64

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 713448108 20200430S000420 GT.. -1,376.000 PEPSICO INC KENTUCKY RETIREMENT S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 133.360000 -165,980.31 183,488.98 17,508.67

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 713448108 20200625S004150 GT.. -234.000 PEPSICO INC KENTUCKY RETIREMENT S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 129.560000 -28,226.30 30,314.60 2,088.30

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 717081103 20200430S003280 GT.. -3,500.000 PFIZER INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 38.120000 -133,457.78 133,390.80 -66.98

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 718546104 20200430S003250 GT.. -4,316.000 PHILLIPS 66 KENTUCKY RETIREMENT SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 73.500000 -419,800.44 317,186.61 -102,613.83

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 718546104 20200625S000600 GT.. -5,047.000 PHILLIPS 66 KENTUCKY RETIREMENT SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 69.990000 -490,901.95 353,193.87 -137,708.08

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 723484101 20200430S000960 GT.. -3,175.000 PINNACLE WEST CAPITAL CORP
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 78.550000 -262,980.31 249,366.92 -13,613.39

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 723484101 20200625S001930 GT.. -215.000 PINNACLE WEST CAPITAL CORP
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 71.620000 -17,808.12 15,396.34 -2,411.78

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 74144T108 20200430S001730 GT.. -416.000 T ROWE PRICE GROUP INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 116.920000 -52,282.07 48,634.52 -3,647.55

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 74251V102 20200430S003770 GT.. -1,086.000 PRINCIPAL FINANCIAL GROUP INC UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 36.550000 -52,218.35 39,684.27 -12,534.08

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 742718109 20200430S003370 GT.. -1,491.000 PROCTER & GAMBLE CO/THE KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 117.080000 -132,828.41 174,551.24 41,722.83

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 74340W103 20200430S002490 GT.. -2,828.000 PROLOGIS INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 90.160000 -179,795.27 254,945.63 75,150.36

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 74340W103 20200625S001290 GT.. -1,957.000 PROLOGIS INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 89.800000 -124,419.85 175,720.03 51,300.18
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 744320102 20200430S003270 GT.. -672.000 PRUDENTIAL FINANCIAL INC KENTUCKY .. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 64.490000 -62,498.16 43,331.28 -19,166.88

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 744573106 20200430S001230 GT.. -5,257.000 PUBLIC SERVICE ENTERPRISE GROU KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 52.300000 -273,425.39 274,895.59 1,470.20

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 744573106 20200625S001200 GT.. -3,619.000 PUBLIC SERVICE ENTERPRISE GROU KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 48.160000 -188,230.27 174,260.04 -13,970.23

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 74460D109 20200430S000170 GT.. -1,355.000 PUBLIC STORAGE KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 186.720000 -312,463.55 252,989.84 -59,473.71

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 74736K101 20200430S000920 GT.. -3,249.000 QORVO INC KENTUCKY RETIREMENT SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 99.390000 -240,331.00 322,886.60 82,555.60

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 74736K101 20200625S002130 GT.. -1,041.000 QORVO INC KENTUCKY RETIREMENT SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 108.520000 -77,003.56 112,959.01 35,955.45

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 747525103 20200430S001220 GT.. -2,502.000 QUALCOMM INC KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 78.970000 -187,439.79 197,559.80 10,120.01

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 74834L100 20200430S000250 GT.. -2,094.000 QUEST DIAGNOSTICS INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 113.550000 -183,968.76 237,752.73 53,783.97

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 74834L100 20200625S003340 GT.. -2,360.000 QUEST DIAGNOSTICS INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 104.550000 -207,338.24 246,714.84 39,376.60

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 754730109 20200430S001190 GT.. -727.000 RAYMOND JAMES FINANCIAL INC KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 71.470000 -56,734.41 51,952.09 -4,782.32

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 75513E101 20200430S000770 GT.. -9,900.000 RAYTHEON TECHNOLOGIES CORP KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 67.900000 -753,796.67 672,120.89 -81,675.78

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 75513E101 20200626A004670 -3,779.000 RAYTHEON TECHNOLOGIES CORP UBS SECU.. 6/26/2020 6/26/2020 6/26/2020 61.720000 -287,721.57 233,206.38 -54,515.19

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 756109104 20200430S001000 GT.. -3,493.000 REALTY INCOME CORP KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 55.270000 -234,536.64 193,027.64 -41,509.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 758849103 20200430S001390 GT.. -3,692.000 REGENCY CENTERS CORP KENTUCKY R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 44.410000 -230,039.62 163,930.40 -66,109.22

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 7591EP100 20200430S000590 GT.. -17,164.000 REGIONS FINANCIAL CORP KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 11.260000 -223,308.30 193,133.63 -30,174.67

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 7591EP100 20200625S002450 GT.. -3,737.000 REGIONS FINANCIAL CORP KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 11.280000 -48,619.38 42,124.39 -6,494.99

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 760759100 20200430S003210 GT.. -3,395.000 REPUBLIC SERVICES INC KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 79.770000 -218,427.92 270,787.70 52,359.78

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 760759100 20200625S002630 GT.. -3,698.000 REPUBLIC SERVICES INC KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 79.380000 -237,922.36 293,513.01 55,590.65

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 761152107 20200430S000930 GT.. -1,268.000 RESMED INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 156.310000 -159,666.23 198,187.18 38,520.95

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 761152107 20200625S002980 GT.. -483.000 RESMED INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 181.860000 -60,819.24 87,832.81 27,013.57

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 773903109 20200430S001150 GT.. -377.000 ROCKWELL AUTOMATION INC
KENTUCKY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 197.000000 -55,011.30 74,264.52 19,253.22

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 776696106 20200430S003100 GT.. -664.000 ROPER TECHNOLOGIES INC KENTUCKY .. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 340.720000 -155,032.17 226,228.10 71,195.93

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 776696106 20200625S001120 GT.. -1,052.000 ROPER TECHNOLOGIES INC KENTUCKY .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 386.930000 -245,623.27 407,033.47 161,410.20

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 778296103 20200430S001870 GT.. -1,612.000 ROSS STORES INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 97.050000 -143,733.79 156,429.05 12,695.26

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 778296103 20200625S003200 GT.. -1,005.000 ROSS STORES INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 87.050000 -89,610.71 87,475.77 -2,134.94

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 78409V104 20200430S001860 GT.. -824.000 S&P GLOBAL INC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 294.420000 -147,153.83 242,590.53 95,436.70

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 78409V104 20200625S001220 GT.. -552.000 S&P GLOBAL INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 317.970000 -98,578.78 175,511.42 76,932.64

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 78440X101 20200430S003700 GT.. -1,686.000 SL GREEN REALTY CORP KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 54.530000 -166,101.48 91,922.89 -74,178.59

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 78440X101 20200625S004390 GT.. -2,669.000 SL GREEN REALTY CORP KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 49.820000 -262,944.75 132,946.62 -129,998.13

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 78467J100 20200430S001970 GT.. -944.000 SS&C TECHNOLOGIES HOLDINGS INC
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 56.060000 -52,539.99 52,912.39 372.40

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 78467J100 20200625S003860 GT.. -1,495.000 SS&C TECHNOLOGIES HOLDINGS INC
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 55.490000 -83,206.86 82,944.50 -262.36

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 79466L302 20200430S002910 GT.. -456.000 SALESFORCE.COM INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 160.430000 -62,770.78 73,151.04 10,380.26

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 806407102 20200430S002160 GT.. -1,498.000 HENRY SCHEIN INC KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 56.950000 -91,366.29 85,297.97 -6,068.32

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 816851109 20200430S002840 GT.. -2,365.000 SEMPRA ENERGY KENTUCKY RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 129.580000 -274,464.06 306,432.18 31,968.12

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 816851109 20200625S003640 GT.. -1,696.000 SEMPRA ENERGY KENTUCKY RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 120.040000 -196,824.97 203,570.62 6,745.65

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 81762P102 20200430S001590 GT.. -642.000 SERVICENOW INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 321.990000 -93,326.74 206,708.19 113,381.45

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 81762P102 20200625S002080 GT.. -500.000 SERVICENOW INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 392.930000 -72,684.38 196,456.90 123,772.52

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 82968B103 20200430S003780 GT.. -14,157.000 SIRIUS XM HOLDINGS INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 5.920000 -68,529.12 83,701.40 15,172.28

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 82968B103 20200625S003590 GT.. -1,874.000 SIRIUS XM HOLDINGS INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 5.780000 -9,071.38 10,817.42 1,746.04
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 83088M102 20200430S003160 GT.. -4,565.000 SKYWORKS SOLUTIONS INC KENTUCKY .. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 106.220000 -393,774.48 484,849.34 91,074.86

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 83088M102 20200625S001270 GT.. -3,898.000 SKYWORKS SOLUTIONS INC KENTUCKY .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 126.410000 -336,239.41 492,706.05 156,466.64

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 832696405 20200430S003720 GT.. -1,987.000 JM SMUCKER CO/THE KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 114.190000 -245,492.92 226,875.61 -18,617.31

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 833034101 20200430S003640 GT.. -1,316.000 SNAP-ON INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 135.520000 -208,324.59 178,330.50 -29,994.09

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 833034101 20200625S004450 GT.. -144.000 SNAP-ON INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 130.820000 -22,795.40 18,836.58 -3,958.82

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 842587107 20200430S002920 GT.. -11,646.000 SOUTHERN CO/THE KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 57.370000 -589,812.95 668,028.90 78,215.95

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 842587107 20200625S002090 GT.. -5,416.000 SOUTHERN CO/THE KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 52.380000 -274,293.91 283,643.19 9,349.28

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 844741108 20200430S000630 GT.. -2,118.000 SOUTHWEST AIRLINES CO KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 30.970000 -106,312.52 65,577.12 -40,735.40

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 844741108 20200625S000550 GT.. -3,351.000 SOUTHWEST AIRLINES CO KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 32.250000 -168,202.66 108,042.23 -60,160.43

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 848637104 20200430S003650 GT.. -1,266.000 SPLUNK INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 140.840000 -157,570.32 178,289.99 20,719.67

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 848637104 20200625S004310 GT.. -945.000 SPLUNK INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 190.610000 -117,617.65 180,115.37 62,497.72

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 854502101 20200430S001620 GT.. -1,015.000 STANLEY BLACK & DECKER INC KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 122.090000 -135,431.48 123,911.00 -11,520.48

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 854502101 20200625S004080 GT.. -1,607.000 STANLEY BLACK & DECKER INC KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 131.090000 -214,422.05 210,644.92 -3,777.13

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 857477103 20200430S003520 GT.. -1,651.000 STATE STREET CORP KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 64.460000 -116,771.34 106,408.72 -10,362.62

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 863667101 20200430S003140 GT.. -748.000 STRYKER CORP KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 192.680000 -109,698.08 144,115.84 34,417.76

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 866674104 20200430S002510 GT.. -1,468.000 SUN COMMUNITIES INC KENTUCKY RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 132.320000 -190,144.95 194,230.45 4,085.50

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 871607107 20200430S000290 GT.. -2,292.000 SYNOPSYS INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 158.010000 -187,696.10 362,133.72 174,437.62

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 871607107 20200625S001710 GT.. -1,629.000 SYNOPSYS INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 189.200000 -133,401.81 308,187.76 174,785.95

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 87165B103 20200430S003480 GT.. -2,853.000 SYNCHRONY FINANCIAL KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 21.050000 -97,685.13 60,032.92 -37,652.21

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 871829107 20200430S002660 GT.. -4,233.000 SYSCO CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 58.600000 -267,969.34 248,016.56 -19,952.78

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 871829107 20200625S003330 GT.. -3,850.000 SYSCO CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 54.880000 -243,723.60 211,254.45 -32,469.15

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 872540109 20200430S002210 GT.. -8,142.000 TJX COS INC/THE KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 51.540000 -405,649.06 419,568.33 13,919.27

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 872540109 20200625S001660 GT.. -10,126.000 TJX COS INC/THE KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 51.530000 -504,495.50 521,705.29 17,209.79

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 872590104 20200430S000600 GT.. -4,264.000 T-MOBILE US INC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 89.310000 -250,763.80 380,777.44 130,013.64

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 872590104 20200625S004110 GT.. -2,415.000 T-MOBILE US INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 108.430000 -142,024.99 261,834.55 119,809.56

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 876030107 20200430S002890 GT.. -5,817.000 TAPESTRY INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 17.050000 -218,559.87 99,134.02 -119,425.85

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 876030107 20200625S002180 GT.. -9,207.000 TAPESTRY INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 12.800000 -345,931.01 117,777.94 -228,153.07

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 87612E106 20200430S001240 GT.. -4,367.000 TARGET CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 112.100000 -320,473.12 489,497.13 169,024.01

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 87612E106 20200625S004070 GT.. -1,820.000 TARGET CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 119.720000 -133,561.04 217,871.93 84,310.89

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 87612G101 20200430S001780 GT.. -3,611.000 TARGA RESOURCES CORP KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 12.220000 -148,253.26 44,098.36 -104,154.90

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 87612G101 20200625S003680 GT.. -5,715.000 TARGA RESOURCES CORP KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 19.120000 -234,635.11 109,225.52 -125,409.59

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 882508104 20200430S003380 GT.. -1,887.000 TEXAS INSTRUMENTS INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 119.400000 -175,194.63 225,288.67 50,094.04

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 882508104 20200625S002140 GT.. -1,613.000 TEXAS INSTRUMENTS INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 123.990000 -149,755.66 199,979.35 50,223.69

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 883203101 20200430S002990 GT.. -3,287.000 TEXTRON INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 30.020000 -164,307.84 98,648.90 -65,658.94

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 883203101 20200625S000770 GT.. -180.000 TEXTRON INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 32.430000 -8,997.69 5,835.92 -3,161.77

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 883556102 20200430S003600 GT.. -742.000 THERMO FISHER SCIENTIFIC INC KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 335.620000 -150,712.71 249,018.96 98,306.25

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 883556102 20200625S000570 GT.. -447.000 THERMO FISHER SCIENTIFIC INC KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 347.960000 -90,793.24 155,531.33 64,738.09
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 88579Y101 20200430S003540 GT.. -395.000 3M CO KENTUCKY RETIREMENT
SYSTEMS UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 156.260000 -71,520.19 61,718.37 -9,801.82

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 886547108 20200430S000670 GT.. -2,757.000 TIFFANY & CO KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 127.360000 -265,815.30 351,103.07 85,287.77

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 892356106 20200430S000430 GT.. -1,315.000 TRACTOR SUPPLY CO KENTUCKY RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 101.120000 -108,605.88 132,960.00 24,354.12

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 89417E109 20200430S001300 GT.. -1,062.000 TRAVELERS COS INC/THE KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 106.000000 -134,647.33 112,561.54 -22,085.79

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 89832Q109 20200430S002540 GT.. -2,541.000 TRUIST FINANCIAL CORP KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 39.200000 -112,580.81 99,585.93 -12,994.88

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 89832Q109 20200625S000370 GT.. -4,021.000 TRUIST FINANCIAL CORP KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 37.660000 -178,153.25 151,397.35 -26,755.90

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 90138F102 20200430S003910 GT.. -1,095.000 TWILIO INC UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 111.300000 -147,397.50 121,862.59 -25,534.91

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 90138F102 20200625S004200 GT.. -1,733.000 TWILIO INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 212.170000 -233,278.41 367,669.48 134,391.07

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 902494103 20200430S002000 GT.. -5,369.000 TYSON FOODS INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 63.300000 -397,125.63 339,809.91 -57,315.72

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 902494103 20200625S002600 GT.. -4,844.000 TYSON FOODS INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.440000 -358,293.27 287,884.66 -70,408.61

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 902653104 20200430S001540 GT.. -4,034.000 UDR INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 38.110000 -163,846.60 153,702.08 -10,144.52

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 902653104 20200625S000930 GT.. -3,742.000 UDR INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 36.390000 -151,986.61 136,140.30 -15,846.31

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 902973304 20200430S001320 GT.. -2,845.000 US BANCORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 38.460000 -136,945.32 109,394.94 -27,550.38

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 90384S303 20200430S001640 GT.. -653.000 ULTA BEAUTY INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 226.160000 -166,852.05 147,674.31 -19,177.74

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 90384S303 20200625S002000 GT.. -378.000 ULTA BEAUTY INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 200.000000 -96,585.11 75,595.48 -20,989.63

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 907818108 20200430S001020 GT.. -1,121.000 UNION PACIFIC CORP KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 163.050000 -152,643.30 182,766.60 30,123.30

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 907818108 20200625S001360 GT.. -1,055.000 UNION PACIFIC CORP KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 165.550000 -143,656.28 174,643.48 30,987.20

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 91324P102 20200430S003010 GT.. -307.000 UNITEDHEALTH GROUP INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 287.650000 -59,480.54 88,304.29 28,823.75

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 91324P102 20200625S002590 GT.. -113.000 UNITEDHEALTH GROUP INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 289.180000 -21,893.49 32,675.76 10,782.27

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 913903100 20200430S001680 GT.. -1,750.000 UNIVERSAL HEALTH SERVICES INC
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 110.530000 -219,467.81 193,410.09 -26,057.72

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 913903100 20200625S001000 GT.. -1,238.000 UNIVERSAL HEALTH SERVICES INC
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 89.300000 -155,257.80 110,541.66 -44,716.14

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 91529Y106 20200430S003790 GT.. -4,320.000 UNUM GROUP UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 18.040000 -149,092.76 77,898.67 -71,194.09

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 91529Y106 20200625S004600 GT.. -6,838.000 UNUM GROUP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 15.510000 -235,994.52 106,003.74 -129,990.78

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 918204108 20200430S000220 GT.. -3,279.000 VF CORP KENTUCKY RETIREMENT SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 60.280000 -251,181.56 197,629.16 -53,552.40

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 91913Y100 20200430S002740 GT.. -3,587.000 VALERO ENERGY CORP KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 66.280000 -285,242.16 237,714.20 -47,527.96

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 91913Y100 20200625S001690 GT.. -4,061.000 VALERO ENERGY CORP KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 58.020000 -322,935.16 235,583.55 -87,351.61

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 92220P105 20200430S002690 GT.. -457.000 VARIAN MEDICAL SYSTEMS INC KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 115.700000 -43,786.37 52,870.30 9,083.93

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 922475108 20200430S002060 GT.. -851.000 VEEVA SYSTEMS INC KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 188.550000 -92,470.25 160,446.12 67,975.87

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 922475108 20200625S002270 GT.. -1,347.000 VEEVA SYSTEMS INC KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 234.310000 -146,365.96 315,598.49 169,232.53

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 92343E102 20200430S002120 GT.. -1,425.000 VERISIGN INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 211.390000 -211,002.99 301,213.40 90,210.41

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 92343E102 20200625S002050 GT.. -1,708.000 VERISIGN INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 202.730000 -252,907.45 346,242.37 93,334.92

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 92343V104 20200430S000230 GT.. -2,796.000 VERIZON COMMUNICATIONS INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 58.120000 -153,991.08 162,478.95 8,487.87

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 92345Y106 20200430S002080 GT.. -1,638.000 VERISK ANALYTICS INC KENTUCKY RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 153.070000 -169,058.97 250,710.82 81,651.85

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 92345Y106 20200625S001720 GT.. -1,867.000 VERISK ANALYTICS INC KENTUCKY RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 163.690000 -192,694.20 305,588.47 112,894.27

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 92556H206 20200430S003800 GT.. -1,227.000 VIACOMCBS INC KENTUCKY RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 18.990000 -55,979.17 23,291.01 -32,688.16

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 92556H206 20200625S004580 GT.. -1,942.000 VIACOMCBS INC KENTUCKY RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 23.580000 -88,599.46 45,776.77 -42,822.69

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 92826C839 20200430S003810 GT.. -954.000 VISA INC UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 181.790000 -114,917.33 173,416.66 58,499.33

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 92826C839 20200625S004330 GT.. -863.000 VISA INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 191.410000 -103,955.61 165,176.70 61,221.09
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 928563402 20200430S003820 GT.. -308.000 VMWARE INC UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 134.970000 -52,038.33 41,567.53 -10,470.80

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 929042109 20200430S002450 GT.. -1,021.000 VORNADO REALTY TRUST KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 44.290000 -63,240.79 45,211.43 -18,029.36

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 92936U109 20200430S002730 GT.. -3,001.000 WP CAREY INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 67.920000 -238,674.41 203,800.90 -34,873.51

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 92936U109 20200625S003510 GT.. -4,750.000 WP CAREY INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 67.060000 -377,775.22 318,492.33 -59,282.89

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 92939U106 20200430S002630 GT.. -5,447.000 WEC ENERGY GROUP INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 93.310000 -374,623.71 508,207.48 133,583.77

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 92939U106 20200625S002420 GT.. -525.000 WEC ENERGY GROUP INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 86.790000 -36,107.48 45,559.80 9,452.32

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 931142103 20200430S003560 GT.. -4,441.000 WALMART INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 123.600000 -386,815.46 548,862.15 162,046.69

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 931427108 20200430S003110 GT.. -1,957.000 WALGREENS BOOTS ALLIANCE INC
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 45.360000 -134,387.69 88,752.87 -45,634.82

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 94106L109 20200430S002150 GT.. -1,501.000 WASTE MANAGEMENT INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 100.940000 -124,257.94 151,496.33 27,238.39

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 94106L109 20200625S003260 GT.. -2,377.000 WASTE MANAGEMENT INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 101.370000 -196,776.22 240,933.33 44,157.11

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 941848103 20200430S003320 GT.. -274.000 WATERS CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 192.650000 -48,213.98 52,782.87 4,568.89

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 949746101 20200430S001610 GT.. -3,848.000 WELLS FARGO & CO KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 30.000000 -174,825.15 115,408.58 -59,416.57

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 95040Q104 20200430S001420 GT.. -4,071.000 WELLTOWER INC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 52.540000 -295,348.38 213,855.08 -81,493.30

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 95040Q104 20200625S000170 GT.. -6,444.000 WELLTOWER INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 49.380000 -467,507.98 318,149.35 -149,358.63

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 958102105 20200430S003080 GT.. -5,036.000 WESTERN DIGITAL CORP KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 47.730000 -255,396.10 240,325.19 -15,070.91

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 958102105 20200625S002940 GT.. -304.000 WESTERN DIGITAL CORP KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 42.250000 -15,417.08 12,841.43 -2,575.65

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 959802109 20200430S003920 GT.. -5,753.000 WESTERN UNION CO/THE KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 19.960000 -128,118.77 114,784.19 -13,334.58

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 96145D105 20200430S002030 GT.. -2,773.000 WESTROCK CO KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 34.150000 -123,884.53 94,675.05 -29,209.48

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 962166104 20200430S001920 GT.. -1,741.000 WEYERHAEUSER CO KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 22.360000 -49,614.05 38,914.83 -10,699.22

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 963320106 20200430S003970 GT.. -1,340.000 WHIRLPOOL CORP UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 122.500000 -192,934.06 164,136.32 -28,797.74

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 963320106 20200625S004480 GT.. -599.000 WHIRLPOOL CORP KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 123.490000 -86,244.41 73,964.38 -12,280.03

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 969457100 20200430S003340 GT.. -2,552.000 WILLIAMS COS INC/THE KENTUCKY RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 19.460000 -67,518.10 49,641.68 -17,876.42

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 983134107 20200430S004000 GT.. -1,312.000 WYNN RESORTS LTD KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 89.030000 -151,658.67 116,794.93 -34,863.74

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 983134107 20200625S004490 GT.. -902.000 WYNN RESORTS LTD KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 75.210000 -104,265.34 67,831.15 -36,434.19

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 98389B100 20200430S000150 GT.. -5,412.000 XCEL ENERGY INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 65.080000 -257,395.33 352,164.58 94,769.25

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 98419M100 20200430S003930 GT.. -2,667.000 XYLEM INC/NY UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 73.790000 -151,997.73 196,773.58 44,775.85

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 98419M100 20200625S004420 GT.. -1,357.000 XYLEM INC/NY KENTUCKY RETIREMENT .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 62.450000 -77,338.18 84,732.59 7,394.41

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 988498101 20200430S000190 GT.. -2,505.000 YUM! BRANDS INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 87.460000 -204,462.32 219,063.66 14,601.34

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 988498101 20200625S000700 GT.. -2,672.000 YUM! BRANDS INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 86.560000 -218,093.15 231,263.16 13,170.01

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 98956P102 20200430S001210 GT.. -955.000 ZIMMER BIOMET HOLDINGS INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 120.860000 -121,656.76 115,411.58 -6,245.18

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 989701107 20200430S003940 GT.. -2,355.000 ZIONS BANCORP NA UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 32.140000 -109,517.32 75,670.36 -33,846.96

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 989701107 20200625S004400 GT.. -3,728.000 ZIONS BANCORP NA KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.220000 -173,367.54 123,813.46 -49,554.08

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 98978V103 20200430S001600 GT.. -1,333.000 ZOETIS INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 125.550000 -91,914.43 167,344.45 75,430.02

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 98978V103 20200625S000440 GT.. -344.000 ZOETIS INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 134.300000 -23,719.85 46,195.59 22,475.74

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G0177J108 20200430S001480 GT.. -560.000 ALLERGAN PLC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 189.290000 -105,575.47 105,995.85 420.38

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G02602103 20200430S000660 GT.. -2,873.000 AMDOCS LTD KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 64.900000 -165,999.16 186,432.02 20,432.86

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G02602103 20200625S001960 GT.. -613.000 AMDOCS LTD KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 60.080000 -35,418.55 36,823.62 1,405.07
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G0403H108 20200430S000840 GT.. -814.000 AON PLC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 170.610000 -111,584.75 138,867.36 27,282.61

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G0403H108 20200625S004170 GT.. -1,289.000 AON PLC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 187.530000 -176,698.69 241,711.15 65,012.46

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G0450A105 20200430S001030 GT.. -8,695.000 ARCH CAPITAL GROUP LTD KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 25.580000 -227,959.16 222,347.97 -5,611.19

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G0450A105 20200625S001250 GT.. -4,689.000 ARCH CAPITAL GROUP LTD KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 28.450000 -122,932.78 133,363.93 10,431.15

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G1151C101 20200430S001690 GT.. -852.000 ACCENTURE PLC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 187.560000 -132,638.17 159,791.19 27,153.02

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G1151C101 20200625S002780 GT.. -722.000 ACCENTURE PLC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 201.840000 -112,399.95 145,719.83 33,319.88

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G16962105 20200430S001700 GT.. -3,961.000 BUNGE LTD KENTUCKY RETIREMENT SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 41.650000 -235,007.09 164,942.29 -70,064.80

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G16962105 20200625S003060 GT.. -6,271.000 BUNGE LTD KENTUCKY RETIREMENT SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 41.190000 -372,059.94 258,249.75 -113,810.19

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G29183103 20200430S000300 GT.. -2,799.000 EATON CORP PLC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 85.780000 -218,148.85 240,071.92 21,923.07

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G29183103 20200625S003820 GT.. -160.000 EATON CORP PLC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 84.010000 -12,470.10 13,440.10 970.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G3223R108 20200430S001410 GT.. -853.000 EVEREST RE GROUP LTD KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 184.450000 -184,202.43 157,325.97 -26,876.46

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G47567105 20200430S000520 GT.. -4,772.000 IHS MARKIT LTD KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 68.290000 -231,790.81 325,836.88 94,046.07

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G47567105 20200625S001350 GT.. -2,655.000 IHS MARKIT LTD KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 71.740000 -128,961.57 190,445.58 61,484.01

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G51502105 20200430S000880 GT.. -3,475.000 JOHNSON CONTROLS INTERNATIONAL
K.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 30.630000 -124,528.21 106,410.83 -18,117.38

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G51502105 20200625S000410 GT.. -1,755.000 JOHNSON CONTROLS INTERNATIONAL
K.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.290000 -62,891.23 58,409.49 -4,481.74

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G5494J103 20200430S000950 GT.. -1,585.000 LINDE PLC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 188.690000 -312,228.78 299,055.15 -13,173.63

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G5494J103 20200625S003490 GT.. -1,286.000 LINDE PLC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 206.070000 -253,328.84 264,990.51 11,661.67

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G5876H105 20200430S003630 GT.. -12,352.000 MARVELL TECHNOLOGY GROUP LTD
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 27.750000 -258,711.42 342,667.78 83,956.36

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G5876H105 20200625S003800 GT.. -8,553.000 MARVELL TECHNOLOGY GROUP LTD
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.630000 -179,141.74 287,566.88 108,425.14

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G5960L103 20200430S000200 GT.. -1,550.000 MEDTRONIC PLC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 99.140000 -133,244.75 153,651.97 20,407.22

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G6095L109 20200430S003410 GT.. -877.000 APTIV PLC KENTUCKY RETIREMENT SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 71.660000 -77,994.94 62,837.85 -15,157.09

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G6518L108 20200430S003950 GT.. -3,420.000 NIELSEN HOLDINGS PLC UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 13.960000 -115,398.28 47,716.49 -67,681.79

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G6518L108 20200625S004460 GT.. -5,414.000 NIELSEN HOLDINGS PLC KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 14.130000 -182,680.20 76,457.51 -106,222.69

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G66721104 20200430S003900 GT.. -2,671.000 NORWEGIAN CRUISE LINE HOLDINGS
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 16.410000 -128,903.05 43,810.11 -85,092.94

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G66721104 20200625S004500 GT.. -4,228.000 NORWEGIAN CRUISE LINE HOLDINGS
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 15.800000 -204,044.21 66,769.21 -137,275.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G7945M107 20200430S001880 GT.. -3,255.000 SEAGATE TECHNOLOGY PLC KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 51.060000 -167,417.08 166,172.21 -1,244.87

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G8473T100 20200430S002290 GT.. -1,585.000 STERIS PLC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 146.860000 -230,050.85 232,756.06 2,705.21

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G8473T100 20200625S000910 GT.. -891.000 STERIS PLC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 149.040000 -129,321.96 132,785.02 3,463.06

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G8994E103 20200430S003000 GT.. -2,366.000 TRANE TECHNOLOGIES PLC KENTUCKY .. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 90.340000 -167,962.15 213,721.96 45,759.81

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G8994E103 20200625S000950 GT.. -959.000 TRANE TECHNOLOGIES PLC KENTUCKY .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 86.040000 -68,079.33 82,503.34 14,424.01

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G96629103 20200430S002270 GT.. -1,208.000 WILLIS TOWERS WATSON PLC KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 175.260000 -173,239.07 211,700.34 38,461.27

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G96629103 20200625S003950 GT.. -1,913.000 WILLIS TOWERS WATSON PLC KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 190.850000 -274,342.99 365,073.63 90,730.64

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G97822103 20200430S001430 GT.. -3,128.000 PERRIGO CO PLC KENTUCKY RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 54.330000 -188,712.63 169,917.02 -18,795.61

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S H1467J104 20200430S002530 GT.. -1,804.000 CHUBB LTD KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 112.070000 -247,680.39 202,156.28 -45,524.11

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S H84989104 20200430S003060 GT.. -2,141.000 TE CONNECTIVITY LTD KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 78.380000 -175,916.50 167,791.81 -8,124.69

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S H84989104 20200625S000630 GT.. -399.000 TE CONNECTIVITY LTD KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 78.070000 -32,784.07 31,146.25 -1,637.82

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S M22465104 20200430S000260 GT.. -2,936.000 CHECK POINT SOFTWARE TECHNOLOG
K.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 105.560000 -289,799.19 309,895.29 20,096.10

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S M22465104 20200625S002400 GT.. -786.000 CHECK POINT SOFTWARE TECHNOLOG
K.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 105.020000 -77,582.48 82,537.99 4,955.51
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S N59465109 20200430S002130 GT.. -2,765.000 MYLAN NV KENTUCKY RETIREMENT SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 17.320000 -51,661.71 47,868.00 -3,793.71

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S V7780T103 20200430S003610 GT.. -1,393.000 ROYAL CARIBBEAN CRUISES LTD
KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 48.060000 -136,650.23 66,935.65 -69,714.58

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S V7780T103 20200625S004440 GT.. -478.000 ROYAL CARIBBEAN CRUISES LTD
KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 48.240000 -46,890.75 23,054.62 -23,836.13
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GRAND TOTAL 11,195,429... -
227,250,232... 2,977,098.80 54,645,376.68

CLASS ACTIONS 0.000 168.80 168.80 168.80

U.S. DOLLAR 0.000 168.80 168.80 168.80

KR3F19020002 KR3F19020002: S&P 500 INDEX CD NA9123459 20200402S000130 349.. 0.000 BIG LOTS 03/01/12 - 11/20/12 C LASS
ACTI.. 4/1/2020 4/1/2020 0.000000 168.80 168.80 168.80

CORPORATE ACTIONS 68,853.493 -23,441.25 930,881.40 -66,473.25

U.S. DOLLAR 68,853.493 -23,441.25 930,881.40 -66,473.25

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 00287Y109 20200511F000110 2,241.208 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 190,681.98 0.00 190,681.98

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 00287Y109 20200511F000120 33.774 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 2,873.49 0.00 2,873.49

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 00287Y109 20200511F000130 95.260 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 8,104.72 0.00 8,104.72

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 00287Y109 20200511F000140 518.734 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 44,133.89 0.00 44,133.89

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 00287Y109 20200511F000150 90.064 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 7,662.65 0.00 7,662.65

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 00287Y109 20200511F000160 25.980 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 2,210.38 0.00 2,210.38

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 00287Y109 20200511F000170 191.386 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 16,283.12 0.00 16,283.12

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 00287Y109 20200511F000180 223.428 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 19,009.25 0.00 19,009.25

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 00287Y109 20200511F000190 76.208 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 6,483.78 0.00 6,483.78

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 00287Y109 20200511F000200 152.416 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 12,967.55 0.00 12,967.55

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 00287Y109 20200511F000210 297.904 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 25,345.67 0.00 25,345.67

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 00287Y109 20200511F000220 223.428 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 19,009.25 0.00 19,009.25

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 00287Y109 20200511F000230 161.942 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 13,778.03 0.00 13,778.03

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 00287Y109 20200511F000240 453.784 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 38,607.94 0.00 38,607.94

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 00287Y109 20200511F000250 32.042 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 2,726.13 0.00 2,726.13

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 00287Y109 20200511F000260 577.622 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 49,144.08 0.00 49,144.08

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 00287Y109 20200511F000270 172.334 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 14,662.18 0.00 14,662.18

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 00287Y109 20200511F000280 484.094 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 41,186.72 0.00 41,186.72

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 00287Y109 20200511F000290 649.500 RECEIVE SHARES FOR  G0177J108
ABBVI.. 5/11/2020 5/11/2020 5/11/2020 0.000000 55,259.46 0.00 55,259.46

KR3F19020002 KR3F19020002: S&P 500 INDEX MBV 03965L100 20200401F000620 0.000 ARCONIC INC NON TAXABLE DIST COS 4/1/2020 4/1/2020 4/1/2020 0.000000 -46,502.79 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MW 03965L100 20200401F000910 -11,742.000 ARCONIC INC MERGER EFFECTIVE:   :01-.. 4/1/2020 4/1/2020 4/1/2020 0.000000 -251,384.13 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 03966V107 20200401F000630 0.167 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 2.64 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 03966V107 20200401F000640 262.333 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 4,155.76 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 03966V107 20200401F000650 12.333 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 195.38 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 03966V107 20200401F000660 237.000 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 3,754.44 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 03966V107 20200401F000670 88.750 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 1,405.93 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 03966V107 20200401F000680 116.583 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 1,846.86 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 03966V107 20200401F000690 816.917 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 12,941.20 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 03966V107 20200401F000700 10.917 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 172.94 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 03966V107 20200401F000710 41.000 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 649.50 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 03966V107 20200401F000720 165.500 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 2,621.77 0.00 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 03966V107 20200401F000730 11.500 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 182.18 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 03966V107 20200401F000740 34.250 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 542.57 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 03966V107 20200401F000750 5.500 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 87.13 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 03966V107 20200401F000760 11.500 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 182.18 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 03966V107 20200401F000770 13.750 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 217.82 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 03966V107 20200401F000780 29.250 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 463.36 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 03966V107 20200401F000790 86.750 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 1,374.25 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 03966V107 20200401F000800 10.250 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 162.38 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 03966V107 20200401F000810 18.500 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 293.07 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 03966V107 20200401F000820 56.500 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 895.05 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 03966V107 20200401F000830 111.250 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 1,762.37 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 03966V107 20200401F000840 83.750 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 1,326.73 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 03966V107 20200401F000850 60.500 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 958.41 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 03966V107 20200401F000860 9.000 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 142.57 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 03966V107 20200401F000870 196.750 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 3,116.82 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 03966V107 20200401F000880 59.000 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 934.65 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 03966V107 20200401F000890 165.000 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 2,613.85 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 03966V107 20200401F000900 221.000 ARCONIC ROLLED PRODUCTS CORP
NON.. 4/1/2020 4/1/2020 4/1/2020 0.000000 3,500.98 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000370 1,175.313 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 17,373.15 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000380 484.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 7,154.35 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000390 183.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,705.05 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000400 128.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,892.06 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000410 257.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 3,798.90 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000420 46.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 679.96 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000430 190.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,808.53 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000440 115.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,699.90 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000450 133.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,965.97 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000460 401.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 5,927.47 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000470 165.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,438.98 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000480 102.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,507.74 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000490 1,798.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 26,577.54 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000500 673.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 9,948.10 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000510 753.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 11,130.63 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000520 6,172.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 91,232.80 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000530 165.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,438.98 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000540 664.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 9,815.06 0.00 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000550 233.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 3,444.14 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000560 20.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 295.63 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000570 55.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 812.99 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000580 100.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,478.17 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000590 194.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,867.65 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000600 607.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 8,972.51 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000610 28.144 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 416.02 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000620 29.270 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 432.66 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000630 12.008 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 177.50 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000640 7.880 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 116.48 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000650 11.633 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 171.96 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000660 6.755 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 99.85 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000670 24.016 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 354.99 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000680 9.757 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 144.22 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000690 107.322 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,586.40 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000700 40.152 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 593.51 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000710 47.657 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 704.45 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000720 369.246 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 5,458.09 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000730 4.878 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 72.10 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000740 5.254 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 77.66 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000750 73.549 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,087.18 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000760 9.006 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 133.12 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000770 15.010 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 221.87 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000780 326.092 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 4,820.20 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000790 10.882 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 160.85 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000800 12.008 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 177.50 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000810 10.132 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 149.77 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000820 4.503 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 66.56 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000830 49.533 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 732.18 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000840 25.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 369.54 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000850 62.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 916.47 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000860 229.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 3,385.01 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000870 455.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 6,725.68 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000880 117.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,729.46 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000890 905.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 13,377.46 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000900 680.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 10,051.57 0.00 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000910 491.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 7,257.83 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000920 145.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,143.35 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000930 80.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,182.53 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000940 1,648.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 24,360.28 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000950 493.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 7,287.39 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000960 1,383.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 20,443.12 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 14448C104 20200403F000970 1,852.000 CARRIER GLOBAL CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 27,375.75 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 28176E108 20200601F000250 204.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 28176E108 20200601F000260 506.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 28176E108 20200601F000270 3,230.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 28176E108 20200601F000280 42.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 28176E108 20200601F000290 644.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 28176E108 20200601F000300 104.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 28176E108 20200601F000310 132.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 28176E108 20200601F000320 144.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 28176E108 20200601F000330 84.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 28176E108 20200601F000340 338.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 28176E108 20200601F000350 22.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 28176E108 20200601F000360 116.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 28176E108 20200601F000370 234.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 28176E108 20200601F000380 84.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 28176E108 20200601F000390 466.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 28176E108 20200601F000400 350.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 28176E108 20200601F000410 252.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 28176E108 20200601F000420 48.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 28176E108 20200601F000430 68.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 28176E108 20200601F000440 848.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 28176E108 20200601F000450 254.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 28176E108 20200601F000460 710.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 28176E108 20200601F000470 952.000 EDWARDS LIFESCIENCES CORP STOCK
S.. 6/1/2020 6/1/2020 5/29/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 443201108 20200401F000920 0.667 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 14.28 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 443201108 20200401F000930 1,049.333 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 22,465.14 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 443201108 20200401F000940 49.333 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 1,056.17 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 443201108 20200401F000950 948.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 20,295.70 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 443201108 20200401F000960 355.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 7,600.18 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 443201108 20200401F000970 466.333 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 9,983.71 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 443201108 20200401F000980 3,267.667 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 69,957.39 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 443201108 20200401F000990 43.667 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 934.86 0.00 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX MM 443201108 20200401F001000 164.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 3,511.07 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 443201108 20200401F001010 662.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 14,172.74 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 443201108 20200401F001020 46.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 984.81 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 443201108 20200401F001030 137.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 2,933.03 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 443201108 20200401F001040 22.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 471.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 443201108 20200401F001050 46.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 984.81 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 443201108 20200401F001060 55.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 1,177.49 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 443201108 20200401F001070 117.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 2,504.85 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 443201108 20200401F001080 347.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 7,428.91 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 443201108 20200401F001090 41.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 877.77 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 443201108 20200401F001100 74.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 1,584.26 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 443201108 20200401F001110 226.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 4,838.43 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 443201108 20200401F001120 445.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 9,526.99 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 443201108 20200401F001130 335.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 7,172.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 443201108 20200401F001140 242.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 5,180.97 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 443201108 20200401F001150 36.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 770.72 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 443201108 20200401F001160 787.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 16,848.86 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 443201108 20200401F001170 236.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 5,052.52 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 443201108 20200401F001180 660.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 14,129.92 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 443201108 20200401F001190 884.000 HOWMET AEROSPCE INC MERGER EFFE.. 4/1/2020 4/1/2020 4/1/2020 0.000000 18,925.55 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F000980 587.657 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 27,260.97 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F000990 242.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 11,226.20 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001000 91.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 4,244.62 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001010 64.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,968.91 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001020 128.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 5,961.02 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001030 23.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,066.95 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001040 95.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 4,406.98 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001050 57.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,667.38 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001060 66.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 3,084.89 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001070 200.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 9,301.05 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001080 82.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 3,827.11 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001090 51.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,365.85 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001100 899.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 41,703.97 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001110 336.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 15,609.99 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001120 376.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 17,465.56 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001130 3,086.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 143,157.34 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001140 82.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 3,827.11 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001150 332.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 15,401.24 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001160 116.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 5,404.35 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001170 10.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 463.89 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001180 27.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,275.70 0.00 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001190 50.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,319.46 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001200 97.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 4,499.76 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001210 303.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 14,079.15 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001220 14.072 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 652.79 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001230 14.635 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 678.90 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001240 6.004 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 278.52 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001250 3.940 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 182.77 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001260 5.817 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 269.82 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001270 3.378 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 156.68 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001280 12.008 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 557.04 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001290 4.879 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 226.31 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001300 53.661 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,489.29 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001310 20.076 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 931.31 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001320 23.829 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,105.38 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001330 184.623 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 8,564.53 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001340 2.439 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 113.14 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001350 2.627 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 121.86 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001360 36.775 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,705.94 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001370 4.503 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 208.89 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001380 7.505 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 348.15 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001390 163.046 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 7,563.58 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001400 5.441 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 252.40 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001410 6.004 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 278.52 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001420 5.066 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 235.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001430 2.252 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 104.44 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001440 24.767 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,148.89 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001450 12.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 579.86 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001460 31.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,438.07 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001470 114.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 5,311.57 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001480 227.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 10,553.56 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001490 58.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,713.77 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001500 452.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 20,991.15 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001510 340.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 15,772.35 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001520 245.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 11,388.57 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001530 72.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 3,363.22 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001540 40.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,855.57 0.00 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001550 824.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 38,224.77 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001560 246.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 11,434.96 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001570 691.500 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 32,078.19 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SNT 68902V107 20200403F001580 926.000 OTIS WORLDWIDE CORP NON TAXABLE
D.. 4/3/2020 4/3/2020 4/3/2020 0.000000 42,956.48 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MW 755111507 20200403F000070 -8,442.000 RAYTHEON CO MERGER EFFECTIVE:
:03.. 4/3/2020 4/3/2020 4/3/2020 0.000000 -900,380.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F000080 1,900.527 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 86,817.02 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F000090 422.599 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 19,304.52 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F000100 109.736 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 5,012.78 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F000110 165.771 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 7,572.48 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F000120 100.396 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 4,586.15 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F000130 345.550 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 15,784.91 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F000140 142.423 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 6,505.94 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F000150 1,538.633 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 70,285.53 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F000160 576.696 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 26,343.73 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F000170 537.004 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 24,530.60 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F000180 5,260.304 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 240,293.31 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F000190 70.044 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 3,199.64 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F000200 1,038.986 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 47,461.39 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F000210 212.467 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 9,705.58 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F000220 25.683 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,173.20 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F000230 537.004 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 24,530.60 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F000240 23.348 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,066.55 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F000250 186.784 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 8,532.38 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F000260 368.898 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 16,851.46 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F000270 726.123 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 33,169.65 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F000280 544.008 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 24,850.57 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F000290 394.581 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 18,024.66 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F000300 112.070 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 5,119.43 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F000310 60.705 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,773.02 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F000320 1,321.497 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 60,366.63 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F000330 394.581 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 18,024.66 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F000340 1,109.030 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 50,661.03 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F000350 1,484.933 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 67,832.58 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001600 1,175.313 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 62,069.55 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001610 484.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 25,560.55 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001620 183.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 9,664.42 0.00 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001630 128.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 6,759.81 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001640 257.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 13,572.44 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001650 46.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,429.31 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001660 190.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 10,034.10 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001670 115.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 6,073.26 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001680 133.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 7,023.87 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001690 401.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 21,177.24 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001700 165.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 8,713.82 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001710 102.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 5,386.73 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001720 1,798.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 94,954.31 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001730 673.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 35,541.85 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001740 753.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 39,766.73 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001750 6,172.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 325,949.97 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001760 165.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 8,713.82 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001770 664.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 35,066.55 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001780 233.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 12,304.98 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001790 20.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,056.21 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001800 55.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,904.60 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001810 100.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 5,281.10 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001820 194.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 10,245.34 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001830 607.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 32,056.32 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001840 28.144 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,486.31 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001850 29.270 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,545.77 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001860 12.008 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 634.14 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001870 7.880 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 416.14 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001880 11.633 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 614.35 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001890 6.755 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 356.74 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001900 24.016 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,268.30 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001910 9.757 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 515.27 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001920 107.322 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 5,667.78 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001930 40.152 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,120.46 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001940 47.657 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,516.81 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001950 369.246 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 19,500.28 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001960 4.878 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 257.60 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001970 5.254 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 277.46 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001980 73.549 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 3,884.19 0.00 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F001990 9.006 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 475.61 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F002000 15.010 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 792.69 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F002010 326.092 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 17,221.26 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F002020 10.882 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 574.69 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F002030 12.008 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 634.14 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F002040 10.132 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 535.07 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F002050 4.503 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 237.81 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F002060 49.533 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 2,615.88 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F002070 25.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 1,320.26 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F002080 62.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 3,274.28 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F002090 229.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 12,093.73 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F002100 455.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 24,029.03 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F002110 117.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 6,178.89 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F002120 905.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 47,794.01 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F002130 680.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 35,911.53 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F002140 491.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 25,930.24 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F002150 145.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 7,657.60 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F002160 80.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 4,224.88 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F002170 1,648.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 87,032.65 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F002180 493.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 26,035.86 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F002190 1,383.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 73,037.71 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 75513E101 20200403F002200 1,852.000 RAYTHEON TECHNOLOGIES CORP
MERG.. 4/3/2020 4/3/2020 4/3/2020 0.000000 97,806.53 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX IRW 872590112 20200624F000050 6,142.000 T-MOBILE US INC RTS 6/24/2020 6/24/2020 6/24/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX IRW 872590112 20200624F000060 265.000 T-MOBILE US INC RTS 6/24/2020 6/24/2020 6/24/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX IRW 872590112 20200624F000070 191.000 T-MOBILE US INC RTS 6/24/2020 6/24/2020 6/24/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX IRW 872590112 20200624F000080 58.000 T-MOBILE US INC RTS 6/24/2020 6/24/2020 6/24/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX IRW 872590112 20200624F000090 39.000 T-MOBILE US INC RTS 6/24/2020 6/24/2020 6/24/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX IRW 872590112 20200624F000100 643.000 T-MOBILE US INC RTS 6/24/2020 6/24/2020 6/24/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX IRW 872590112 20200624F000110 193.000 T-MOBILE US INC RTS 6/24/2020 6/24/2020 6/24/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX IRW 872590112 20200624F000120 539.000 T-MOBILE US INC RTS 6/24/2020 6/24/2020 6/24/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX IRW 872590112 20200624F000130 723.000 T-MOBILE US INC RTS 6/24/2020 6/24/2020 6/24/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX IRW 872590112 20200624F000140 172.000 T-MOBILE US INC RTS 6/24/2020 6/24/2020 6/24/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SW 872590112 20200625A005170 -8,965.000 REBOOKING OF RIGHTS T-MOBILE US INC 6/24/2020 6/24/2020 6/24/2020 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MBV 913017109 20200403F000360 0.000 UNITED TECHNOLOGIES CORP NON TAX.. 4/3/2020 4/3/2020 4/3/2020 0.000000 -933,952.51 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MW 913017109 20200403F001590 -24,593.000 UNITED TECHNOLOGIES CORP MERGER
.. 4/3/2020 4/3/2020 4/3/2020 0.000000 -1,298,782.83 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CD G0177J108 20200511A000320 0.000 CASH STOCK MERGER ALLERGAN PLC 5/11/2020 5/11/2020 0.000000 930,881.40 930,881.40 930,881.40

KR3F19020002 KR3F19020002: S&P 500 INDEX SW G0177J108 20200511F000100 -7,738.000 DELIVER SHARES FOR  00287Y109
ALLER.. 5/11/2020 5/11/2020 5/11/2020 0.000000 -1,567,484.92 0.00 -1,567,484.92

KR3F19020002 KR3F19020002: S&P 500 INDEX MM G0403H108 20200401F000320 429.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 46,898.50 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM G0403H108 20200401F000330 173.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 18,912.45 0.00 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX MM G0403H108 20200401F000340 45.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 4,919.42 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM G0403H108 20200401F000350 65.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 7,105.83 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM G0403H108 20200401F000360 39.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 4,263.49 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM G0403H108 20200401F000370 76.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 8,308.36 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM G0403H108 20200401F000380 137.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 14,976.91 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM G0403H108 20200401F000390 56.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 6,121.94 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM G0403H108 20200401F000400 608.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 66,466.88 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM G0403H108 20200401F000410 227.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 24,815.75 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM G0403H108 20200401F000420 68.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 7,433.79 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM G0403H108 20200401F000430 2,049.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 223,997.76 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM G0403H108 20200401F000440 28.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 3,060.97 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM G0403H108 20200401F000450 401.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 43,837.52 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM G0403H108 20200401F000460 81.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 8,854.96 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM G0403H108 20200401F000470 196.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 21,426.82 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM G0403H108 20200401F000480 8.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 874.56 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM G0403H108 20200401F000490 67.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 7,324.47 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM G0403H108 20200401F000500 135.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 14,758.27 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM G0403H108 20200401F000510 42.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 4,591.46 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM G0403H108 20200401F000520 268.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 29,297.90 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM G0403H108 20200401F000530 202.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 22,082.75 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM G0403H108 20200401F000540 146.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 15,960.79 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM G0403H108 20200401F000550 476.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 52,036.57 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM G0403H108 20200401F000560 142.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 15,523.51 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM G0403H108 20200401F000570 399.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 43,618.88 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM G0403H108 20200401F000580 534.000 AON PLC/IRELAND MERGER EFFECTIVE:
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 58,377.26 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MW G0408V102 20200401F000310 -7,097.000 AON PLC/UK MERGER EFFECTIVE:   :01-
A.. 4/1/2020 4/1/2020 4/1/2020 0.000000 -775,847.77 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CD NABY9D547 20200513A000120 0.000 CASH & STOCK MERGER ALLERGAN PLC 5/12/2020 5/12/2020 0.000000 938,245.14 938,245.14 938,245.14

KR3F19020002 KR3F19020002: S&P 500 INDEX CDC NABY9D547 20200513A000120 0.000 ALLERGAN PLC 5/12/2020 5/12/2020 0.000000 -938,245.14 -938,245.14 -938,245.14

KR3F19020002 KR3F19020002: S&P 500 INDEX ST 872590112 20200625A005180 8,965.000 T-MOBILE US INC RTS 6/24/2020 6/24/2020 6/25/2020 0.000000 43,032.00 0.00 0.00

DIVIDEND ACCRUALS 5,998,008.381 0.00 2,977,940.65 0.00

U.S. DOLLAR 5,998,008.381 0.00 2,977,940.65 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 001055102 20200519P000010 17,302.000 AFLAC INC CASH DIVIDEND       028% 5/19/2020 5/19/2020 6/1/2020 0.000000 0.00 4,844.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 00130H105 20200430P000020 15,649.000 AES CORP/THE CASH DIVIDEND       014% 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 2,242.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 00206R102 20200408P000010 221,436.000 AT&T INC CASH DIVIDEND       052% 4/8/2020 4/8/2020 5/1/2020 0.000000 0.00 115,146.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 002824100 20200414P000010 53,575.000 ABBOTT LABORATORIES CASH DIVIDEND
.. 4/14/2020 4/14/2020 5/15/2020 0.000000 0.00 19,287.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 00287Y109 20200414P000020 44,827.000 ABBVIE INC CASH DIVIDEND       118% 4/14/2020 4/14/2020 5/15/2020 0.000000 0.00 52,895.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 00507V109 20200414P000030 23,288.000 ACTIVISION BLIZZARD INC CASH
DIVIDEN.. 4/14/2020 4/14/2020 5/6/2020 0.000000 0.00 9,548.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 00751Y106 20200618P000020 1,600.000 ADVANCE AUTO PARTS INC CASH
DIVIDE.. 6/18/2020 6/18/2020 7/3/2020 0.000000 0.00 400.00 0.00

Transaction Detail

S&P 500 INDEX - KR3F19020002 Period :  4/1/2020 to 6/30/2020

Page 196 of 278
Report Timestamp: Wed Aug 5 2020 04:00:00 PM

Special Called Investment Committee Meeting - Addendum - Standard Reports

361



.

Reporting

Account

Number

Source Account
Trans.

Code

Link

Ref

Mellon

Security ID

Transaction

No./Client Ref
Shares/Par Transaction Description

Broker

Name

Reported

Date

Trade

Date

Contract

Settle Date
Base Price Base Cost

Base Txn

Amount
Base Gain/Loss

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 00846U101 20200629P000020 7,594.000 AGILENT TECHNOLOGIES INC CASH DIVI.. 6/29/2020 6/29/2020 7/22/2020 0.000000 0.00 1,366.92 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 009158106 20200630P000010 5,432.000 AIR PRODUCTS AND CHEMICALS INC
CAS.. 6/30/2020 6/30/2020 8/10/2020 0.000000 0.00 7,278.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 012653101 20200611P000020 2,449.000 ALBEMARLE CORP CASH DIVIDEND
03.. 6/11/2020 6/11/2020 7/1/2020 0.000000 0.00 942.87 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 015271109 20200629P000030 3,104.000 ALEXANDRIA REAL ESTATE EQUITIE
CAS.. 6/29/2020 6/29/2020 7/15/2020 0.000000 0.00 3,290.24 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 018581108 20200513P000020 966.000 ALLIANCE DATA SYSTEMS CORP CASH
DI.. 5/13/2020 5/13/2020 6/18/2020 0.000000 0.00 202.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 018802108 20200429P000020 7,286.000 ALLIANT ENERGY CORP CASH DIVIDEND
.. 4/29/2020 4/29/2020 5/15/2020 0.000000 0.00 2,768.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 020002101 20200528P000020 7,636.000 ALLSTATE CORP/THE CASH DIVIDEND
.. 5/28/2020 5/28/2020 7/1/2020 0.000000 0.00 4,123.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 02209S103 20200612P000020 43,150.000 ALTRIA GROUP INC CASH DIVIDEND
0.. 6/12/2020 6/12/2020 7/10/2020 0.000000 0.00 36,246.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 023608102 20200609P000010 5,683.000 AMEREN CORP CASH DIVIDEND       049% 6/9/2020 6/9/2020 6/30/2020 0.000000 0.00 2,813.09 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 025537101 20200507P000010 11,643.000 AMERICAN ELECTRIC POWER CO INC
CA.. 5/7/2020 5/7/2020 6/10/2020 0.000000 0.00 8,150.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 025816109 20200402P000010 20,339.000 AMERICAN EXPRESS CO CASH DIVIDEND
.. 4/2/2020 4/2/2020 5/8/2020 0.000000 0.00 8,745.77 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 026874784 20200612P000030 20,094.000 AMERICAN INTERNATIONAL GROUP I
CAS.. 6/12/2020 6/12/2020 6/29/2020 0.000000 0.00 6,430.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 03027X100 20200413P000010 13,427.000 AMERICAN TOWER CORP CASH DIVIDEN.. 4/13/2020 4/13/2020 4/29/2020 0.000000 0.00 14,501.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 03027X100 20200618P000030 10,231.000 AMERICAN TOWER CORP CASH DIVIDEN.. 6/18/2020 6/18/2020 7/10/2020 0.000000 0.00 11,254.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 030420103 20200511P000010 4,261.000 AMERICAN WATER WORKS CO INC CASH
.. 5/11/2020 5/11/2020 6/2/2020 0.000000 0.00 2,343.55 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 03073E105 20200515P000010 3,543.000 AMERISOURCEBERGEN CORP CASH
DIVI.. 5/15/2020 5/15/2020 6/1/2020 0.000000 0.00 1,488.06 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 03076C106 20200515P000020 2,986.000 AMERIPRISE FINANCIAL INC CASH
DIVIDE.. 5/15/2020 5/15/2020 5/29/2020 0.000000 0.00 3,105.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 031100100 20200611P000030 5,280.000 AMETEK INC CASH DIVIDEND       018% 6/11/2020 6/11/2020 6/30/2020 0.000000 0.00 950.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 031162100 20200515P000030 14,006.000 AMGEN INC CASH DIVIDEND       160% 5/15/2020 5/15/2020 6/8/2020 0.000000 0.00 22,409.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 032095101 20200615P000020 6,848.000 AMPHENOL CORP CASH DIVIDEND
02.. 6/15/2020 6/15/2020 7/8/2020 0.000000 0.00 1,712.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 032654105 20200528P000030 8,682.000 ANALOG DEVICES INC CASH DIVIDEND
.. 5/28/2020 5/28/2020 6/9/2020 0.000000 0.00 5,382.84 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 036752103 20200609P000020 5,857.000 ANTHEM INC CASH DIVIDEND       095% 6/9/2020 6/9/2020 6/25/2020 0.000000 0.00 5,564.15 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 037411105 20200421P000010 11,399.000 APACHE CORP CASH DIVIDEND       002% 4/21/2020 4/21/2020 5/22/2020 0.000000 0.00 284.98 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 03748R754 20200514P000010 3,509.000 APARTMENT INVESTMENT AND MANAG
C.. 5/14/2020 5/14/2020 5/29/2020 0.000000 0.00 1,438.69 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 037833100 20200508P000020 98,451.000 APPLE INC CASH DIVIDEND       082% 5/8/2020 5/8/2020 5/14/2020 0.000000 0.00 80,729.82 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 038222105 20200520P000010 21,774.000 APPLIED MATERIALS INC CASH
DIVIDEND.. 5/20/2020 5/20/2020 6/11/2020 0.000000 0.00 4,790.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 039483102 20200519P000020 13,122.000 ARCHER-DANIELS-MIDLAND CO CASH
DIV.. 5/19/2020 5/19/2020 6/10/2020 0.000000 0.00 4,723.92 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 04621X108 20200522P000010 1,429.000 ASSURANT INC CASH DIVIDEND       063% 5/22/2020 5/22/2020 6/16/2020 0.000000 0.00 900.27 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 049560105 20200522P000020 2,813.000 ATMOS ENERGY CORP CASH DIVIDEND
.. 5/22/2020 5/22/2020 6/8/2020 0.000000 0.00 1,617.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 053015103 20200611P000040 9,994.000 AUTOMATIC DATA PROCESSING INC
CAS.. 6/11/2020 6/11/2020 7/1/2020 0.000000 0.00 9,094.54 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 053484101 20200629P000040 3,461.000 AVALONBAY COMMUNITIES INC CASH
DIV.. 6/29/2020 6/29/2020 7/15/2020 0.000000 0.00 5,502.99 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 053611109 20200602P000020 1,968.000 AVERY DENNISON CORP CASH
DIVIDEND.. 6/2/2020 6/2/2020 6/17/2020 0.000000 0.00 1,141.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 05722G100 20200522P000030 15,319.000 BAKER HUGHES CO CASH DIVIDEND
0.. 5/22/2020 5/22/2020 6/5/2020 0.000000 0.00 2,757.42 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 058498106 20200529P000010 7,711.000 BALL CORP CASH DIVIDEND       015% 5/29/2020 5/29/2020 6/15/2020 0.000000 0.00 1,156.65 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 060505104 20200604P000020 190,827.000 BANK OF AMERICA CORP CASH DIVIDEN.. 6/4/2020 6/4/2020 6/26/2020 0.000000 0.00 34,348.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 064058100 20200427P000010 25,439.000 BANK OF NEW YORK MELLON CORP/T
CA.. 4/27/2020 4/27/2020 5/11/2020 0.000000 0.00 7,886.09 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 071813109 20200604P000030 12,035.000 BAXTER INTERNATIONAL INC CASH
DIVID.. 6/4/2020 6/4/2020 7/1/2020 0.000000 0.00 2,948.58 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 075887109 20200608P000010 6,375.000 BECTON DICKINSON AND CO CASH
DIVID.. 6/8/2020 6/8/2020 6/30/2020 0.000000 0.00 5,036.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 075887109 20200608S001651 GT.. 436.000 BECTON DICKINSON AND CO LATE
POSTI.. 6/8/2020 6/8/2020 6/30/2020 0.000000 0.00 344.44 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX DA 084423102 20200622P000010 3,352.000 W R BERKLEY CORP CASH DIVIDEND
.. 6/22/2020 6/22/2020 6/30/2020 0.000000 0.00 402.24 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 086516101 20200610P000010 5,260.000 BEST BUY CO INC CASH DIVIDEND
055.. 6/10/2020 6/10/2020 7/2/2020 0.000000 0.00 2,893.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 09247X101 20200604P000040 2,780.000 BLACKROCK INC CASH DIVIDEND
363% 6/4/2020 6/4/2020 6/23/2020 0.000000 0.00 10,091.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 093671105 20200625P000020 4,961.000 H&R BLOCK INC CASH DIVIDEND       026% 6/25/2020 6/25/2020 7/1/2020 0.000000 0.00 1,289.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 093671105 20200625S003671 GT.. -227.000 H&R BLOCK INC LATE POSTING
DIVIDEND.. 6/25/2020 6/25/2020 7/1/2020 0.000000 0.00 -59.02 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 099724106 20200529P000020 4,867.000 BORGWARNER INC CASH DIVIDEND
0.. 5/29/2020 5/29/2020 6/15/2020 0.000000 0.00 827.39 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 101121101 20200629P000050 3,554.000 BOSTON PROPERTIES INC CASH
DIVIDEN.. 6/29/2020 6/29/2020 7/31/2020 0.000000 0.00 3,482.92 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 110122108 20200402P000020 71,059.000 BRISTOL-MYERS SQUIBB CO CASH
DIVID.. 4/2/2020 4/2/2020 5/1/2020 0.000000 0.00 31,976.55 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 11133T103 20200611P000050 2,648.000 BROADRIDGE FINANCIAL SOLUTIONS
CA.. 6/11/2020 6/11/2020 7/2/2020 0.000000 0.00 1,429.92 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 11135F101 20200619P000020 9,162.000 BROADCOM INC CASH DIVIDEND
325% 6/19/2020 6/19/2020 6/30/2020 0.000000 0.00 29,776.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 115637209 20200605P000020 4,295.000 BROWN-FORMAN CORP CASH DIVIDEND
.. 6/5/2020 6/5/2020 7/1/2020 0.000000 0.00 748.62 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 12503M108 20200528P000040 2,613.000 CBOE GLOBAL MARKETS INC CASH
DIVID.. 5/28/2020 5/28/2020 6/15/2020 0.000000 0.00 940.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 12514G108 20200521P000020 3,387.000 CDW CORP/DE CASH DIVIDEND       038% 5/21/2020 5/21/2020 6/10/2020 0.000000 0.00 1,287.06 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 125269100 20200514P000020 5,125.000 CF INDUSTRIES HOLDINGS INC CASH
DIVI.. 5/14/2020 5/14/2020 5/29/2020 0.000000 0.00 1,537.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 12541W209 20200604P000050 3,188.000 CH ROBINSON WORLDWIDE INC CASH
DI.. 6/4/2020 6/4/2020 6/30/2020 0.000000 0.00 1,625.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 12572Q105 20200609P000030 8,277.000 CME GROUP INC CASH DIVIDEND
085% 6/9/2020 6/9/2020 6/25/2020 0.000000 0.00 7,035.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 125896100 20200514P000030 6,691.000 CMS ENERGY CORP CASH DIVIDEND
.. 5/14/2020 5/14/2020 5/29/2020 0.000000 0.00 2,726.58 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 126408103 20200528P000050 18,330.000 CSX CORP CASH DIVIDEND       026% 5/28/2020 5/28/2020 6/15/2020 0.000000 0.00 4,765.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 126650100 20200422P000010 39,436.000 CVS HEALTH CORP CASH DIVIDEND
0.. 4/22/2020 4/22/2020 5/4/2020 0.000000 0.00 19,718.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 127097103 20200513P000030 9,615.000 CABOT OIL & GAS CORP CASH DIVIDEND
.. 5/13/2020 5/13/2020 5/28/2020 0.000000 0.00 961.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 134429109 20200408P000020 5,121.000 CAMPBELL SOUP CO CASH DIVIDEND
.. 4/8/2020 4/8/2020 4/27/2020 0.000000 0.00 1,792.35 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 14040H105 20200508P000030 10,978.000 CAPITAL ONE FINANCIAL CORP CASH
DIV.. 5/8/2020 5/8/2020 5/21/2020 0.000000 0.00 4,391.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 14149Y108 20200630P000020 7,181.000 CARDINAL HEALTH INC CASH DIVIDEND
.. 6/30/2020 6/30/2020 7/15/2020 0.000000 0.00 3,489.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 14448C104 20200625P000030 20,021.000 CARRIER GLOBAL CORP CASH DIVIDEND
.. 6/25/2020 6/25/2020 7/20/2020 0.000000 0.00 1,601.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 14448C104 20200625S003151 GT.. 4.000 CARRIER GLOBAL CORP LATE POSTING .. 6/25/2020 6/25/2020 7/20/2020 0.000000 0.00 0.32 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 149123101 20200417P000010 16,753.000 CATERPILLAR INC CASH DIVIDEND
10.. 4/17/2020 4/17/2020 5/20/2020 0.000000 0.00 17,255.59 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 150870103 20200424P000010 3,664.000 CELANESE CORP CASH DIVIDEND       0.. 4/24/2020 4/24/2020 5/7/2020 0.000000 0.00 2,271.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 15189T107 20200520P000020 11,839.000 CENTERPOINT ENERGY INC CASH
DIVIDE.. 5/20/2020 5/20/2020 6/11/2020 0.000000 0.00 1,775.85 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 156700106 20200529P000030 23,129.000 CENTURYLINK INC CASH DIVIDEND
02.. 5/29/2020 5/29/2020 6/12/2020 0.000000 0.00 5,782.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 156782104 20200402P000030 9,521.000 CERNER CORP CASH DIVIDEND       018% 4/2/2020 4/2/2020 4/17/2020 0.000000 0.00 1,713.78 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 156782104 20200604P000060 7,404.000 CERNER CORP CASH DIVIDEND       018% 6/4/2020 6/4/2020 7/17/2020 0.000000 0.00 1,332.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 166764100 20200518P000010 44,571.000 CHEVRON CORP CASH DIVIDEND
129% 5/18/2020 5/18/2020 6/10/2020 0.000000 0.00 57,496.59 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 171340102 20200514P000040 5,785.000 CHURCH & DWIGHT CO INC CASH
DIVIDE.. 5/14/2020 5/14/2020 6/1/2020 0.000000 0.00 1,388.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 172062101 20200616P000010 3,509.000 CINCINNATI FINANCIAL CORP CASH
DIVID.. 6/16/2020 6/16/2020 7/15/2020 0.000000 0.00 2,105.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 17275R102 20200402P000040 128,596.000 CISCO SYSTEMS INC CASH DIVIDEND
.. 4/2/2020 4/2/2020 4/22/2020 0.000000 0.00 46,294.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 172967424 20200501P000010 51,462.000 CITIGROUP INC CASH DIVIDEND       051% 5/1/2020 5/1/2020 5/22/2020 0.000000 0.00 26,245.62 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 174610105 20200428P000010 13,178.000 CITIZENS FINANCIAL GROUP INC CASH
DI.. 4/28/2020 4/28/2020 5/13/2020 0.000000 0.00 5,139.42 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 177376100 20200604P000070 2,711.000 CITRIX SYSTEMS INC CASH DIVIDEND
.. 6/4/2020 6/4/2020 6/19/2020 0.000000 0.00 948.85 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX DA 189054109 20200421P000020 3,804.000 CLOROX CO/THE CASH DIVIDEND
106% 4/21/2020 4/21/2020 5/8/2020 0.000000 0.00 4,032.24 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 191216100 20200612P000040 89,066.000 COCA-COLA CO/THE CASH DIVIDEND
.. 6/12/2020 6/12/2020 7/1/2020 0.000000 0.00 36,517.06 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 192446102 20200519P000030 12,907.000 COGNIZANT TECHNOLOGY SOLUTIONS
C.. 5/19/2020 5/19/2020 5/29/2020 0.000000 0.00 2,839.54 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 194162103 20200417P000020 25,980.000 COLGATE-PALMOLIVE CO CASH
DIVIDEN.. 4/17/2020 4/17/2020 5/15/2020 0.000000 0.00 11,431.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 20030N101 20200630P000030 112,023.000 COMCAST CORP CASH DIVIDEND
023% 6/30/2020 6/30/2020 7/22/2020 0.000000 0.00 25,765.29 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 200340107 20200612P000050 3,330.000 COMERICA INC CASH DIVIDEND       068% 6/12/2020 6/12/2020 7/1/2020 0.000000 0.00 2,264.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 205887102 20200429P000030 14,752.000 CONAGRA BRANDS INC CASH DIVIDEND
.. 4/29/2020 4/29/2020 6/3/2020 0.000000 0.00 3,134.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 20605P101 20200507P000020 4,739.000 CONCHO RESOURCES INC CASH
DIVIDEN.. 5/7/2020 5/7/2020 6/26/2020 0.000000 0.00 947.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 20825C104 20200508P000040 25,864.000 CONOCOPHILLIPS CASH DIVIDEND
04.. 5/8/2020 5/8/2020 6/1/2020 0.000000 0.00 10,862.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 209115104 20200512P000010 7,836.000 CONSOLIDATED EDISON INC CASH
DIVID.. 5/12/2020 5/12/2020 6/15/2020 0.000000 0.00 5,994.54 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 21036P108 20200504P000010 3,948.000 CONSTELLATION BRANDS INC CASH
DIVI.. 5/4/2020 5/4/2020 5/19/2020 0.000000 0.00 2,961.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 219350105 20200528P000060 18,129.000 CORNING INC CASH DIVIDEND       022% 5/28/2020 5/28/2020 6/30/2020 0.000000 0.00 3,988.38 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 22052L104 20200514P000050 17,641.000 CORTEVA INC CASH DIVIDEND       013% 5/14/2020 5/14/2020 6/15/2020 0.000000 0.00 2,293.33 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 22160K105 20200430P000030 10,414.000 COSTCO WHOLESALE CORP CASH
DIVID.. 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 7,289.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 22822V101 20200611P000060 9,603.000 CROWN CASTLE INTERNATIONAL COR C.. 6/11/2020 6/11/2020 6/30/2020 0.000000 0.00 11,523.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 231021106 20200521P000030 3,611.000 CUMMINS INC CASH DIVIDEND       131% 5/21/2020 5/21/2020 6/4/2020 0.000000 0.00 4,734.02 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 23331A109 20200508P000050 7,904.000 DR HORTON INC CASH DIVIDEND
017% 5/8/2020 5/8/2020 5/21/2020 0.000000 0.00 1,383.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 233331107 20200612P000060 4,437.000 DTE ENERGY CO CASH DIVIDEND
101% 6/12/2020 6/12/2020 7/15/2020 0.000000 0.00 4,492.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 235851102 20200625P000040 14,588.000 DANAHER CORP CASH DIVIDEND
018% 6/25/2020 6/25/2020 7/31/2020 0.000000 0.00 2,625.84 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 235851102 20200625S003271 GT.. 888.000 DANAHER CORP LATE POSTING
DIVIDEN.. 6/25/2020 6/25/2020 7/31/2020 0.000000 0.00 159.84 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 244199105 20200629P000060 7,695.000 DEERE & CO CASH DIVIDEND       076% 6/29/2020 6/29/2020 8/10/2020 0.000000 0.00 5,848.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 24906P109 20200625P000050 5,178.000 DENTSPLY SIRONA INC CASH DIVIDEND
.. 6/25/2020 6/25/2020 7/10/2020 0.000000 0.00 517.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 24906P109 20200625S000991 GT.. 210.000 DENTSPLY SIRONA INC LATE POSTING
DI.. 6/25/2020 6/25/2020 7/10/2020 0.000000 0.00 21.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 25179M103 20200612P000070 8,939.000 DEVON ENERGY CORP CASH DIVIDEND
.. 6/12/2020 6/12/2020 6/30/2020 0.000000 0.00 983.29 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 25278X109 20200513P000040 3,798.000 DIAMONDBACK ENERGY INC CASH
DIVID.. 5/13/2020 5/13/2020 5/21/2020 0.000000 0.00 1,424.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 253868103 20200612P000080 6,071.000 DIGITAL REALTY TRUST INC CASH
DIVIDE.. 6/12/2020 6/12/2020 6/30/2020 0.000000 0.00 6,799.52 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 254709108 20200520P000030 7,389.000 DISCOVER FINANCIAL SERVICES CASH
DI.. 5/20/2020 5/20/2020 6/4/2020 0.000000 0.00 3,251.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 256677105 20200406P000010 7,718.000 DOLLAR GENERAL CORP CASH
DIVIDEND.. 4/6/2020 4/6/2020 4/21/2020 0.000000 0.00 2,778.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 25746U109 20200604P000080 19,402.000 DOMINION ENERGY INC CASH DIVIDEND
.. 6/4/2020 6/4/2020 6/20/2020 0.000000 0.00 18,237.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 25754A201 20200612P000090 893.000 DOMINO'S PIZZA INC CASH DIVIDEND
.. 6/12/2020 6/12/2020 6/30/2020 0.000000 0.00 696.54 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 260003108 20200528P000070 3,424.000 DOVER CORP CASH DIVIDEND       049% 5/28/2020 5/28/2020 6/15/2020 0.000000 0.00 1,677.76 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 260557103 20200528P000080 17,478.000 DOW INC CASH DIVIDEND       070% 5/28/2020 5/28/2020 6/12/2020 0.000000 0.00 12,234.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 264411505 20200513P000050 8,664.000 DUKE REALTY CORP CASH DIVIDEND
.. 5/13/2020 5/13/2020 5/29/2020 0.000000 0.00 2,036.04 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 26441C204 20200514P000060 17,185.000 DUKE ENERGY CORP CASH DIVIDEND
.. 5/14/2020 5/14/2020 6/16/2020 0.000000 0.00 16,239.83 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 26614N102 20200528P000090 17,462.000 DUPONT DE NEMOURS INC CASH
DIVIDE.. 5/28/2020 5/28/2020 6/15/2020 0.000000 0.00 5,238.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 26875P101 20200415P000030 17,635.000 EOG RESOURCES INC CASH DIVIDEND
.. 4/15/2020 4/15/2020 4/30/2020 0.000000 0.00 6,613.13 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 269246401 20200512P000020 5,325.000 E*TRADE FINANCIAL CORP CASH DIVIDE.. 5/12/2020 5/12/2020 5/19/2020 0.000000 0.00 745.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 277432100 20200612P000100 3,141.000 EASTMAN CHEMICAL CO CASH DIVIDEND
.. 6/12/2020 6/12/2020 7/10/2020 0.000000 0.00 2,073.06 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX DA 278642103 20200529P000040 18,026.000 EBAY INC CASH DIVIDEND       016% 5/29/2020 5/29/2020 6/19/2020 0.000000 0.00 2,884.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 278865100 20200615P000030 5,792.000 ECOLAB INC CASH DIVIDEND       047% 6/15/2020 6/15/2020 7/15/2020 0.000000 0.00 2,722.24 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 291011104 20200514P000070 14,359.000 EMERSON ELECTRIC CO CASH DIVIDEND
.. 5/14/2020 5/14/2020 6/10/2020 0.000000 0.00 7,179.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 29364G103 20200506P000010 4,693.000 ENTERGY CORP CASH DIVIDEND
093% 5/6/2020 5/6/2020 6/1/2020 0.000000 0.00 4,364.49 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 294429105 20200521P000040 2,854.000 EQUIFAX INC CASH DIVIDEND       039% 5/21/2020 5/21/2020 6/12/2020 0.000000 0.00 1,113.06 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 29444U700 20200519P000040 2,010.000 EQUINIX INC CASH DIVIDEND       266% 5/19/2020 5/19/2020 6/17/2020 0.000000 0.00 5,346.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 29476L107 20200619P000030 8,063.000 EQUITY RESIDENTIAL CASH DIVIDEND
.. 6/19/2020 6/19/2020 7/10/2020 0.000000 0.00 4,857.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 297178105 20200629P000070 1,609.000 ESSEX PROPERTY TRUST INC CASH
DIVI.. 6/29/2020 6/29/2020 7/15/2020 0.000000 0.00 3,342.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 30034W106 20200519P000050 5,372.000 EVERGY INC CASH DIVIDEND       050% 5/19/2020 5/19/2020 6/19/2020 0.000000 0.00 2,712.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 30040W108 20200519P000060 7,632.000 EVERSOURCE ENERGY CASH DIVIDEND
.. 5/19/2020 5/19/2020 6/30/2020 0.000000 0.00 4,331.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 30161N101 20200514P000080 22,914.000 EXELON CORP CASH DIVIDEND       038% 5/14/2020 5/14/2020 6/10/2020 0.000000 0.00 8,764.61 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 302130109 20200529P000050 4,014.000 EXPEDITORS INTERNATIONAL OF WA
CA.. 5/29/2020 5/29/2020 6/15/2020 0.000000 0.00 2,087.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 30225T102 20200612P000110 2,991.000 EXTRA SPACE STORAGE INC CASH
DIVID.. 6/12/2020 6/12/2020 6/30/2020 0.000000 0.00 2,691.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 30231G102 20200512P000030 99,734.000 EXXON MOBIL CORP CASH DIVIDEND
.. 5/12/2020 5/12/2020 6/10/2020 0.000000 0.00 86,768.58 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 302445101 20200521P000050 3,162.000 FLIR SYSTEMS INC CASH DIVIDEND
01.. 5/21/2020 5/21/2020 6/5/2020 0.000000 0.00 537.54 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 302491303 20200629P000080 3,184.000 FMC CORP CASH DIVIDEND       044% 6/29/2020 6/29/2020 7/16/2020 0.000000 0.00 1,400.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 311900104 20200427P000020 17,385.000 FASTENAL CO CASH DIVIDEND       025% 4/27/2020 4/27/2020 5/26/2020 0.000000 0.00 4,346.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 313747206 20200619P000040 1,622.000 FEDERAL REALTY INVESTMENT TRUS
CA.. 6/19/2020 6/19/2020 7/15/2020 0.000000 0.00 1,703.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 31428X106 20200626P000010 5,911.000 FEDEX CORP CASH DIVIDEND       065% 6/26/2020 6/26/2020 7/13/2020 0.000000 0.00 3,842.15 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 31620M106 20200611P000070 14,196.000 FIDELITY NATIONAL INFORMATION CASH
.. 6/11/2020 6/11/2020 6/26/2020 0.000000 0.00 4,968.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 316773100 20200629P000090 17,509.000 FIFTH THIRD BANCORP CASH DIVIDEND
.. 6/29/2020 6/29/2020 7/15/2020 0.000000 0.00 4,727.43 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 33616C100 20200429P000040 5,108.000 FIRST REPUBLIC BANK/CA CASH
DIVIDEN.. 4/29/2020 4/29/2020 5/14/2020 0.000000 0.00 1,021.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 337932107 20200506P000020 12,736.000 FIRSTENERGY CORP CASH DIVIDEND
.. 5/6/2020 5/6/2020 6/1/2020 0.000000 0.00 4,967.04 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 34354P105 20200618P000040 3,023.000 FLOWSERVE CORP CASH DIVIDEND
0.. 6/18/2020 6/18/2020 7/6/2020 0.000000 0.00 604.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 34959J108 20200528P000100 6,966.000 FORTIVE CORP CASH DIVIDEND       007% 5/28/2020 5/28/2020 6/26/2020 0.000000 0.00 487.62 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 34964C106 20200528P000110 3,280.000 FORTUNE BRANDS HOME & SECURITY C.. 5/28/2020 5/28/2020 6/17/2020 0.000000 0.00 787.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 363576109 20200604P000090 4,397.000 ARTHUR J GALLAGHER & CO CASH
DIVID.. 6/4/2020 6/4/2020 6/19/2020 0.000000 0.00 1,978.65 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 369550108 20200408P000030 7,103.000 GENERAL DYNAMICS CORP CASH
DIVIDE.. 4/8/2020 4/8/2020 5/8/2020 0.000000 0.00 7,813.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 369604103 20200626P000020 215,134.000 GENERAL ELECTRIC CO CASH DIVIDEND
.. 6/26/2020 6/26/2020 7/27/2020 0.000000 0.00 2,151.34 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 370334104 20200408P000040 18,321.000 GENERAL MILLS INC CASH DIVIDEND
.. 4/8/2020 4/8/2020 5/1/2020 0.000000 0.00 8,977.29 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 372460105 20200604P000100 3,425.000 GENUINE PARTS CO CASH DIVIDEND
.. 6/4/2020 6/4/2020 7/1/2020 0.000000 0.00 2,705.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 375558103 20200611P000080 29,222.000 GILEAD SCIENCES INC CASH DIVIDEND
.. 6/11/2020 6/11/2020 6/29/2020 0.000000 0.00 19,870.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 37940X102 20200611P000090 6,942.000 GLOBAL PAYMENTS INC CASH DIVIDEND
.. 6/11/2020 6/11/2020 6/26/2020 0.000000 0.00 1,353.69 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 37959E102 20200402P000050 3,020.000 GLOBE LIFE INC CASH DIVIDEND       018% 4/2/2020 4/2/2020 5/1/2020 0.000000 0.00 566.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 38141G104 20200529P000060 7,512.000 GOLDMAN SACHS GROUP INC/THE CASH
.. 5/29/2020 5/29/2020 6/29/2020 0.000000 0.00 9,390.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 384802104 20200508P000060 1,028.000 WW GRAINGER INC CASH DIVIDEND
1.. 5/8/2020 5/8/2020 6/1/2020 0.000000 0.00 1,480.32 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 40434L105 20200609P000040 34,229.000 HP INC CASH DIVIDEND       017% 6/9/2020 6/9/2020 7/1/2020 0.000000 0.00 6,031.15 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 406216101 20200602P000030 20,691.000 HALLIBURTON CO CASH DIVIDEND
00.. 6/2/2020 6/2/2020 6/24/2020 0.000000 0.00 931.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 410345102 20200518P000020 8,526.000 HANESBRANDS INC CASH DIVIDEND
0.. 5/18/2020 5/18/2020 6/9/2020 0.000000 0.00 1,278.90 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX DA 412822108 20200521P000060 3,637.000 HARLEY-DAVIDSON INC CASH DIVIDEND
.. 5/21/2020 5/21/2020 6/12/2020 0.000000 0.00 72.74 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 416515104 20200529P000070 8,496.000 HARTFORD FINANCIAL SERVICES GR CA.. 5/29/2020 5/29/2020 7/2/2020 0.000000 0.00 2,761.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 418056107 20200430P000040 3,000.000 HASBRO INC CASH DIVIDEND       068% 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 2,040.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 42250P103 20200507P000030 11,667.000 HEALTHPEAK PROPERTIES INC CASH
DIV.. 5/7/2020 5/7/2020 5/19/2020 0.000000 0.00 4,316.79 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 423452101 20200508P000070 2,556.000 HELMERICH & PAYNE INC CASH DIVIDEN.. 5/8/2020 5/8/2020 6/1/2020 0.000000 0.00 1,814.76 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 426281101 20200527P000020 1,814.000 JACK HENRY & ASSOCIATES INC CASH
DI.. 5/27/2020 5/27/2020 6/12/2020 0.000000 0.00 780.02 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 427866108 20200521P000070 3,496.000 HERSHEY CO/THE CASH DIVIDEND
07.. 5/21/2020 5/21/2020 6/15/2020 0.000000 0.00 2,702.41 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 42809H107 20200612P000120 5,982.000 HESS CORP CASH DIVIDEND       025% 6/12/2020 6/12/2020 6/30/2020 0.000000 0.00 1,495.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 42824C109 20200609P000050 29,889.000 HEWLETT PACKARD ENTERPRISE CO
CA.. 6/9/2020 6/9/2020 7/1/2020 0.000000 0.00 3,586.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 436106108 20200522P000040 3,500.000 HOLLYFRONTIER CORP CASH DIVIDEND
.. 5/22/2020 5/22/2020 6/18/2020 0.000000 0.00 1,225.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 437076102 20200603P000020 25,713.000 HOME DEPOT INC/THE CASH DIVIDEND
.. 6/3/2020 6/3/2020 6/18/2020 0.000000 0.00 38,569.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 438516106 20200514P000090 16,843.000 HONEYWELL INTERNATIONAL INC CASH .. 5/14/2020 5/14/2020 6/5/2020 0.000000 0.00 15,158.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 440452100 20200409P000010 8,429.000 HORMEL FOODS CORP CASH DIVIDEND
.. 4/9/2020 4/9/2020 5/15/2020 0.000000 0.00 1,959.74 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 444859102 20200629P000100 3,252.000 HUMANA INC CASH DIVIDEND       062% 6/29/2020 6/29/2020 7/31/2020 0.000000 0.00 2,032.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 445658107 20200507P000040 2,010.000 JB HUNT TRANSPORT SERVICES INC
CAS.. 5/7/2020 5/7/2020 5/22/2020 0.000000 0.00 542.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 446150104 20200616P000020 23,854.000 HUNTINGTON BANCSHARES INC/OH
CAS.. 6/16/2020 6/16/2020 7/1/2020 0.000000 0.00 3,578.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 446413106 20200528P000120 964.000 HUNTINGTON INGALLS INDUSTRIES CAS.. 5/28/2020 5/28/2020 6/12/2020 0.000000 0.00 992.92 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 45167R104 20200514P000100 1,793.000 IDEX CORP CASH DIVIDEND       050% 5/14/2020 5/14/2020 5/29/2020 0.000000 0.00 896.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 452308109 20200629P000110 7,071.000 ILLINOIS TOOL WORKS INC CASH DIVIDE.. 6/29/2020 6/29/2020 7/15/2020 0.000000 0.00 7,565.97 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 458140100 20200506P000030 102,537.000 INTEL CORP CASH DIVIDEND       033% 5/6/2020 5/6/2020 6/1/2020 0.000000 0.00 33,837.21 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 45866F104 20200615P000040 12,862.000 INTERCONTINENTAL EXCHANGE INC
CAS.. 6/15/2020 6/15/2020 6/30/2020 0.000000 0.00 3,858.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 459200101 20200507P000050 20,876.000 INTERNATIONAL BUSINESS MACHINE CA.. 5/7/2020 5/7/2020 6/10/2020 0.000000 0.00 34,027.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 459506101 20200624P000010 2,518.000 INTERNATIONAL FLAVORS & FRAGRA
CA.. 6/24/2020 6/24/2020 7/6/2020 0.000000 0.00 1,888.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 460146103 20200526P000020 9,243.000 INTERNATIONAL PAPER CO CASH
DIVIDE.. 5/26/2020 5/26/2020 6/15/2020 0.000000 0.00 4,737.04 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 460690100 20200529P000080 9,139.000 INTERPUBLIC GROUP OF COS INC/T CAS.. 5/29/2020 5/29/2020 6/15/2020 0.000000 0.00 2,330.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 461202103 20200409P000020 7,891.000 INTUIT INC CASH DIVIDEND       053% 4/9/2020 4/9/2020 4/20/2020 0.000000 0.00 4,182.23 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 46284V101 20200612P000130 6,632.000 IRON MOUNTAIN INC CASH DIVIDEND
.. 6/12/2020 6/12/2020 7/2/2020 0.000000 0.00 4,101.89 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 46625H100 20200403P000010 95,076.000 JPMORGAN CHASE & CO CASH
DIVIDEND.. 4/3/2020 4/3/2020 4/30/2020 0.000000 0.00 85,568.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 469814107 20200519P000070 3,194.000 JACOBS ENGINEERING GROUP INC
CASH.. 5/19/2020 5/19/2020 6/17/2020 0.000000 0.00 606.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 478160104 20200522P000050 62,038.000 JOHNSON & JOHNSON CASH DIVIDEND
.. 5/22/2020 5/22/2020 6/9/2020 0.000000 0.00 62,658.38 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 48203R104 20200529P000090 7,890.000 JUNIPER NETWORKS INC CASH
DIVIDEND.. 5/29/2020 5/29/2020 6/22/2020 0.000000 0.00 1,578.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 482480100 20200515P000040 3,719.000 KLA CORP CASH DIVIDEND       085% 5/15/2020 5/15/2020 6/2/2020 0.000000 0.00 3,161.15 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 485170302 20200605P000030 2,336.000 KANSAS CITY SOUTHERN CASH DIVIDEN.. 6/5/2020 6/5/2020 7/8/2020 0.000000 0.00 934.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 487836108 20200529P000100 5,869.000 KELLOGG CO CASH DIVIDEND       057% 5/29/2020 5/29/2020 6/15/2020 0.000000 0.00 3,345.33 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 493267108 20200601P000010 23,217.000 KEYCORP CASH DIVIDEND       018% 6/1/2020 6/1/2020 6/15/2020 0.000000 0.00 4,295.15 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 494368103 20200604P000110 8,081.000 KIMBERLY-CLARK CORP CASH DIVIDEND
.. 6/4/2020 6/4/2020 7/2/2020 0.000000 0.00 8,646.67 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 49446R109 20200401P000010 12,799.000 KIMCO REALTY CORP CASH DIVIDEND
.. 4/1/2020 4/1/2020 4/15/2020 0.000000 0.00 3,583.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 49456B101 20200501P000020 45,915.000 KINDER MORGAN INC CASH DIVIDEND
.. 5/1/2020 5/1/2020 5/15/2020 0.000000 0.00 12,052.69 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 500754106 20200528P000130 14,680.000 KRAFT HEINZ CO/THE CASH DIVIDEND
.. 5/28/2020 5/28/2020 6/26/2020 0.000000 0.00 5,872.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 501044101 20200514P000110 18,904.000 KROGER CO/THE CASH DIVIDEND
016% 5/14/2020 5/14/2020 6/1/2020 0.000000 0.00 3,024.64 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX DA 502431109 20200601P000020 5,211.000 L3HARRIS TECHNOLOGIES INC CASH
DIVI.. 6/1/2020 6/1/2020 6/16/2020 0.000000 0.00 4,429.35 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 512807108 20200616P000030 3,351.000 LAM RESEARCH CORP CASH DIVIDEND
.. 6/16/2020 6/16/2020 7/8/2020 0.000000 0.00 3,853.65 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 513272104 20200507P000060 3,443.000 LAMB WESTON HOLDINGS INC CASH
DIVI.. 5/7/2020 5/7/2020 6/5/2020 0.000000 0.00 791.89 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 524660107 20200612P000140 3,040.000 LEGGETT & PLATT INC CASH DIVIDEND
.. 6/12/2020 6/12/2020 7/15/2020 0.000000 0.00 1,216.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 525327102 20200612P000150 3,074.000 LEIDOS HOLDINGS INC CASH DIVIDEND
.. 6/12/2020 6/12/2020 6/30/2020 0.000000 0.00 1,045.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 526057104 20200420P000010 8,484.000 LENNAR CORP CASH DIVIDEND       012% 4/20/2020 4/20/2020 5/5/2020 0.000000 0.00 1,060.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 532457108 20200514P000120 19,916.000 ELI LILLY AND CO CASH DIVIDEND
074.. 5/14/2020 5/14/2020 6/10/2020 0.000000 0.00 14,737.84 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 534187109 20200409P000030 6,012.000 LINCOLN NATIONAL CORP CASH
DIVIDEN.. 4/9/2020 4/9/2020 5/1/2020 0.000000 0.00 2,404.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 539830109 20200529P000110 5,851.000 LOCKHEED MARTIN CORP CASH
DIVIDEN.. 5/29/2020 5/29/2020 6/26/2020 0.000000 0.00 14,042.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 540424108 20200526P000030 6,030.000 LOEWS CORP CASH DIVIDEND       006% 5/26/2020 5/26/2020 6/9/2020 0.000000 0.00 376.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 548661107 20200421P000030 23,234.000 LOWE'S COS INC CASH DIVIDEND
055% 4/21/2020 4/21/2020 5/6/2020 0.000000 0.00 12,778.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 55261F104 20200529P000120 3,111.000 M&T BANK CORP CASH DIVIDEND
110% 5/29/2020 5/29/2020 6/30/2020 0.000000 0.00 3,422.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 552953101 20200609P000060 11,895.000 MGM RESORTS INTERNATIONAL CASH
DI.. 6/9/2020 6/9/2020 6/15/2020 0.000000 0.00 29.74 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 55354G100 20200514P000130 1,997.000 MSCI INC CASH DIVIDEND       068% 5/14/2020 5/14/2020 5/29/2020 0.000000 0.00 1,357.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 56585A102 20200519P000080 15,306.000 MARATHON PETROLEUM CORP CASH
DIV.. 5/19/2020 5/19/2020 6/10/2020 0.000000 0.00 8,877.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 57060D108 20200512P000040 894.000 MARKETAXESS HOLDINGS INC CASH
DIVI.. 5/12/2020 5/12/2020 5/27/2020 0.000000 0.00 536.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 571748102 20200407P000010 15,298.000 MARSH & MCLENNAN COS INC CASH
DIVI.. 4/7/2020 4/7/2020 5/15/2020 0.000000 0.00 6,960.59 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 573284106 20200529P000130 1,473.000 MARTIN MARIETTA MATERIALS INC CASH
.. 5/29/2020 5/29/2020 6/30/2020 0.000000 0.00 810.15 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 574599106 20200409P000040 8,612.000 MASCO CORP CASH DIVIDEND       013% 4/9/2020 4/9/2020 5/11/2020 0.000000 0.00 1,162.62 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 57636Q104 20200408P000050 26,910.000 MASTERCARD INC CASH DIVIDEND
04.. 4/8/2020 4/8/2020 5/8/2020 0.000000 0.00 10,764.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 57772K101 20200527P000030 6,379.000 MAXIM INTEGRATED PRODUCTS INC
CAS.. 5/27/2020 5/27/2020 6/12/2020 0.000000 0.00 3,061.92 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 579780206 20200409P000050 3,746.000 MCCORMICK & CO INC/MD CASH
DIVIDEN.. 4/9/2020 4/9/2020 4/27/2020 0.000000 0.00 2,322.52 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 580135101 20200529P000140 17,752.000 MCDONALD'S CORP CASH DIVIDEND
1.. 5/29/2020 5/29/2020 6/15/2020 0.000000 0.00 22,190.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 58155Q103 20200529P000150 3,807.000 MCKESSON CORP CASH DIVIDEND
04.. 5/29/2020 5/29/2020 7/1/2020 0.000000 0.00 1,560.87 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 58933Y105 20200612P000160 58,807.000 MERCK & CO INC CASH DIVIDEND
061% 6/12/2020 6/12/2020 7/7/2020 0.000000 0.00 35,872.27 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 59156R108 20200507P000070 18,426.000 METLIFE INC CASH DIVIDEND       046% 5/7/2020 5/7/2020 6/12/2020 0.000000 0.00 8,475.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 594918104 20200520P000040 179,824.000 MICROSOFT CORP CASH DIVIDEND
05.. 5/20/2020 5/20/2020 6/11/2020 0.000000 0.00 91,710.24 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 595017104 20200520P000050 5,633.000 MICROCHIP TECHNOLOGY INC CASH
DIVI.. 5/20/2020 5/20/2020 6/4/2020 0.000000 0.00 2,070.13 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 59522J103 20200414P000040 3,458.000 MID-AMERICA APARTMENT COMMUNIT
C.. 4/14/2020 4/14/2020 4/30/2020 0.000000 0.00 3,458.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 609207105 20200629P000120 35,108.000 MONDELEZ INTERNATIONAL INC CASH
DI.. 6/29/2020 6/29/2020 7/14/2020 0.000000 0.00 10,005.78 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 615369105 20200519P000090 3,827.000 MOODY'S CORP CASH DIVIDEND       056% 5/19/2020 5/19/2020 6/10/2020 0.000000 0.00 2,143.12 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 617446448 20200429P000050 37,289.000 MORGAN STANLEY CASH DIVIDEND
0.. 4/29/2020 4/29/2020 5/15/2020 0.000000 0.00 13,051.15 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 61945C103 20200603P000030 8,242.000 MOSAIC CO/THE CASH DIVIDEND
005% 6/3/2020 6/3/2020 6/18/2020 0.000000 0.00 412.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 620076307 20200612P000170 3,957.000 MOTOROLA SOLUTIONS INC CASH
DIVIDE.. 6/12/2020 6/12/2020 7/15/2020 0.000000 0.00 2,532.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 629377508 20200430P000050 5,930.000 NRG ENERGY INC CASH DIVIDEND
030.. 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 1,779.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 631103108 20200611P000100 2,650.000 NASDAQ INC CASH DIVIDEND       049% 6/11/2020 6/11/2020 6/26/2020 0.000000 0.00 1,298.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 64110D104 20200402P000060 6,918.000 NETAPP INC CASH DIVIDEND       048% 4/2/2020 4/2/2020 4/22/2020 0.000000 0.00 3,320.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 651229106 20200528P000140 8,982.000 NEWELL BRANDS INC CASH DIVIDEND
.. 5/28/2020 5/28/2020 6/15/2020 0.000000 0.00 2,065.86 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX DA 651639106 20200603P000040 19,325.000 NEWMONT CORP CASH DIVIDEND       0.. 6/3/2020 6/3/2020 6/18/2020 0.000000 0.00 4,831.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 65339F101 20200601P000030 11,521.000 NEXTERA ENERGY INC CASH DIVIDEND
.. 6/1/2020 6/1/2020 6/15/2020 0.000000 0.00 16,129.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 654106103 20200529P000160 29,371.000 NIKE INC CASH DIVIDEND       024% 5/29/2020 5/29/2020 7/1/2020 0.000000 0.00 7,195.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 65473P105 20200429P000060 11,323.000 NISOURCE INC CASH DIVIDEND       021% 4/29/2020 4/29/2020 5/20/2020 0.000000 0.00 2,377.83 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 655044105 20200508P000080 11,274.000 NOBLE ENERGY INC CASH DIVIDEND
.. 5/8/2020 5/8/2020 5/26/2020 0.000000 0.00 225.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 655844108 20200507P000080 6,146.000 NORFOLK SOUTHERN CORP CASH DIVID.. 5/7/2020 5/7/2020 6/10/2020 0.000000 0.00 5,777.24 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 665859104 20200611P000110 4,894.000 NORTHERN TRUST CORP CASH DIVIDEN.. 6/11/2020 6/11/2020 7/1/2020 0.000000 0.00 3,425.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 666807102 20200529P000170 3,695.000 NORTHROP GRUMMAN CORP CASH
DIVID.. 5/29/2020 5/29/2020 6/17/2020 0.000000 0.00 5,357.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 668771108 20200609P000070 13,244.000 NORTONLIFELOCK INC CASH DIVIDEND
.. 6/9/2020 6/9/2020 6/24/2020 0.000000 0.00 1,655.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 670346105 20200629P000130 7,406.000 NUCOR CORP CASH DIVIDEND       040% 6/29/2020 6/29/2020 8/11/2020 0.000000 0.00 2,980.92 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 67066G104 20200604P000120 14,426.000 NVIDIA CORP CASH DIVIDEND       016% 6/4/2020 6/4/2020 6/26/2020 0.000000 0.00 2,308.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 674599105 20200612P000180 20,634.000 OCCIDENTAL PETROLEUM CORP CASH
DI.. 6/12/2020 6/12/2020 7/15/2020 0.000000 0.00 206.34 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 679580100 20200602P000040 2,258.000 OLD DOMINION FREIGHT LINE INC CASH
.. 6/2/2020 6/2/2020 6/17/2020 0.000000 0.00 338.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 681919106 20200611P000120 5,029.000 OMNICOM GROUP INC CASH DIVIDEND
.. 6/11/2020 6/11/2020 7/10/2020 0.000000 0.00 3,268.85 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 682680103 20200424P000020 12,522.000 ONEOK INC CASH DIVIDEND       093% 4/24/2020 4/24/2020 5/14/2020 0.000000 0.00 11,708.07 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 68389X105 20200408P000060 65,672.000 ORACLE CORP CASH DIVIDEND       024% 4/8/2020 4/8/2020 4/23/2020 0.000000 0.00 15,761.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 68902V107 20200521P000080 9,562.000 OTIS WORLDWIDE CORP CASH
DIVIDEND.. 5/21/2020 5/21/2020 6/10/2020 0.000000 0.00 1,912.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 693475105 20200415P000040 13,282.000 PNC FINANCIAL SERVICES GROUP I CAS.. 4/15/2020 4/15/2020 5/5/2020 0.000000 0.00 15,274.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 693506107 20200508P000090 5,574.000 PPG INDUSTRIES INC CASH DIVIDEND
.. 5/8/2020 5/8/2020 6/12/2020 0.000000 0.00 2,842.74 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 69351T106 20200609P000080 17,735.000 PPL CORP CASH DIVIDEND       041% 6/9/2020 6/9/2020 7/1/2020 0.000000 0.00 7,360.03 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 693718108 20200511P000020 8,153.000 PACCAR INC CASH DIVIDEND       032% 5/11/2020 5/11/2020 6/2/2020 0.000000 0.00 2,608.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 695156109 20200612P000190 2,186.000 PACKAGING CORP OF AMERICA CASH
DI.. 6/12/2020 6/12/2020 7/15/2020 0.000000 0.00 1,726.94 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 701094104 20200507P000090 3,028.000 PARKER-HANNIFIN CORP CASH
DIVIDEND.. 5/7/2020 5/7/2020 6/5/2020 0.000000 0.00 2,664.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 704326107 20200514P000140 7,509.000 PAYCHEX INC CASH DIVIDEND       062% 5/14/2020 5/14/2020 5/28/2020 0.000000 0.00 4,655.58 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 712704105 20200430P000060 10,469.000 PEOPLE'S UNITED FINANCIAL INC CASH
D.. 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 1,884.42 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 713448108 20200604P000130 32,869.000 PEPSICO INC CASH DIVIDEND       102% 6/4/2020 6/4/2020 6/30/2020 0.000000 0.00 33,608.55 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 714046109 20200416P000020 3,368.000 PERKINELMER INC CASH DIVIDEND
00.. 4/16/2020 4/16/2020 5/8/2020 0.000000 0.00 235.76 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 717081103 20200507P000100 130,449.000 PFIZER INC CASH DIVIDEND       038% 5/7/2020 5/7/2020 6/5/2020 0.000000 0.00 49,570.62 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 718172109 20200619P000050 35,937.000 PHILIP MORRIS INTERNATIONAL IN CASH
.. 6/19/2020 6/19/2020 7/10/2020 0.000000 0.00 42,046.29 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 718546104 20200515P000050 10,474.000 PHILLIPS 66 CASH DIVIDEND       090% 5/15/2020 5/15/2020 6/1/2020 0.000000 0.00 9,426.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 723484101 20200501P000030 2,650.000 PINNACLE WEST CAPITAL CORP CASH
DI.. 5/1/2020 5/1/2020 6/1/2020 0.000000 0.00 2,073.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 723787107 20200629P000140 4,055.000 PIONEER NATURAL RESOURCES CO
CAS.. 6/29/2020 6/29/2020 7/14/2020 0.000000 0.00 2,230.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 74144T108 20200612P000200 5,397.000 T ROWE PRICE GROUP INC CASH
DIVIDE.. 6/12/2020 6/12/2020 6/30/2020 0.000000 0.00 4,857.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 74251V102 20200529P000180 6,087.000 PRINCIPAL FINANCIAL GROUP INC CASH
.. 5/29/2020 5/29/2020 6/26/2020 0.000000 0.00 3,408.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 742718109 20200423P000010 75,595.000 PROCTER & GAMBLE CO/THE CASH
DIVID.. 4/23/2020 4/23/2020 5/15/2020 0.000000 0.00 59,772.97 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 743315103 20200406P000020 17,722.000 PROGRESSIVE CORP/THE CASH
DIVIDEN.. 4/6/2020 4/6/2020 4/15/2020 0.000000 0.00 1,772.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 74340W103 20200615P000050 17,052.000 PROLOGIS INC CASH DIVIDEND       058% 6/15/2020 6/15/2020 6/30/2020 0.000000 0.00 9,890.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 744320102 20200522P000060 9,476.000 PRUDENTIAL FINANCIAL INC CASH DIVID.. 5/22/2020 5/22/2020 6/18/2020 0.000000 0.00 10,423.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 744573106 20200608P000020 11,921.000 PUBLIC SERVICE ENTERPRISE GROU CA.. 6/8/2020 6/8/2020 6/30/2020 0.000000 0.00 5,841.29 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 744573106 20200608S000861 GT.. -240.000 PUBLIC SERVICE ENTERPRISE GROU
LAT.. 6/8/2020 6/8/2020 6/30/2020 0.000000 0.00 -117.60 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX DA 74460D109 20200612P000210 3,470.000 PUBLIC STORAGE CASH DIVIDEND
20.. 6/12/2020 6/12/2020 6/30/2020 0.000000 0.00 6,940.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 745867101 20200611P000130 5,884.000 PULTEGROUP INC CASH DIVIDEND
01.. 6/11/2020 6/11/2020 7/2/2020 0.000000 0.00 706.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 747525103 20200603P000050 26,915.000 QUALCOMM INC CASH DIVIDEND
065% 6/3/2020 6/3/2020 6/25/2020 0.000000 0.00 17,494.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 74762E102 20200403P000020 4,313.000 QUANTA SERVICES INC CASH DIVIDEND
.. 4/3/2020 4/3/2020 4/15/2020 0.000000 0.00 215.65 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 74762E102 20200630P000040 3,385.000 QUANTA SERVICES INC CASH DIVIDEND
.. 6/30/2020 6/30/2020 7/15/2020 0.000000 0.00 169.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 74834L100 20200406P000030 4,083.000 QUEST DIAGNOSTICS INC CASH
DIVIDEN.. 4/6/2020 4/6/2020 4/21/2020 0.000000 0.00 2,286.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 754730109 20200630P000050 3,000.000 RAYMOND JAMES FINANCIAL INC CASH
D.. 6/30/2020 6/30/2020 7/15/2020 0.000000 0.00 1,110.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 75513E101 20200514P000150 34,600.381 RAYTHEON TECHNOLOGIES CORP CASH
.. 5/14/2020 5/14/2020 6/18/2020 0.000000 0.00 16,435.18 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 75513E101 20200619W000080 0.000 RAYTHEON TECHNOLOGIES CORP DIVID.. 6/19/2020 6/19/2020 6/18/2020 0.000000 0.00 -0.18 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 756109104 20200430P000070 8,078.000 REALTY INCOME CORP CASH DIVIDEND
.. 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 1,882.17 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 756109104 20200529P000190 8,078.000 REALTY INCOME CORP CASH DIVIDEND
.. 5/29/2020 5/29/2020 6/15/2020 0.000000 0.00 1,882.17 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 756109104 20200630P000060 8,446.000 REALTY INCOME CORP CASH DIVIDEND
.. 6/30/2020 6/30/2020 7/15/2020 0.000000 0.00 1,972.14 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 758849103 20200515P000060 3,950.000 REGENCY CENTERS CORP CASH DIVIDE.. 5/15/2020 5/15/2020 5/26/2020 0.000000 0.00 2,350.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 7591EP100 20200604P000140 22,738.000 REGIONS FINANCIAL CORP CASH
DIVIDE.. 6/4/2020 6/4/2020 7/1/2020 0.000000 0.00 3,524.39 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 760759100 20200630P000070 5,167.000 REPUBLIC SERVICES INC CASH
DIVIDEND.. 6/30/2020 6/30/2020 7/15/2020 0.000000 0.00 2,092.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 761152107 20200513P000060 3,389.000 RESMED INC CASH DIVIDEND       039% 5/13/2020 5/13/2020 6/18/2020 0.000000 0.00 1,321.71 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 770323103 20200522P000070 2,771.000 ROBERT HALF INTERNATIONAL INC
CASH.. 5/22/2020 5/22/2020 6/15/2020 0.000000 0.00 942.14 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 773903109 20200515P000070 2,724.000 ROCKWELL AUTOMATION INC CASH DIVI.. 5/15/2020 5/15/2020 6/10/2020 0.000000 0.00 2,778.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 775711104 20200508P000100 3,319.000 ROLLINS INC CASH DIVIDEND       008% 5/8/2020 5/8/2020 6/10/2020 0.000000 0.00 265.52 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 776696106 20200407P000020 3,154.000 ROPER TECHNOLOGIES INC CASH
DIVIDE.. 4/7/2020 4/7/2020 4/22/2020 0.000000 0.00 1,616.43 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 78409V104 20200526P000040 5,761.000 S&P GLOBAL INC CASH DIVIDEND
067% 5/26/2020 5/26/2020 6/10/2020 0.000000 0.00 3,859.87 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 78410G104 20200527P000040 2,654.000 SBA COMMUNICATIONS CORP CASH
DIVI.. 5/27/2020 5/27/2020 6/18/2020 0.000000 0.00 1,234.11 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 78440X101 20200429P000070 2,471.000 SL GREEN REALTY CORP CASH DIVIDEN.. 4/29/2020 4/29/2020 5/15/2020 0.000000 0.00 728.95 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 78440X101 20200528P000150 1,921.000 SL GREEN REALTY CORP CASH DIVIDEN.. 5/28/2020 5/28/2020 6/15/2020 0.000000 0.00 566.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 78440X101 20200629P000150 1,882.000 SL GREEN REALTY CORP CASH DIVIDEN.. 6/29/2020 6/29/2020 7/15/2020 0.000000 0.00 555.19 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 806857108 20200602P000050 32,632.000 SCHLUMBERGER LTD CASH DIVIDEND
.. 6/2/2020 6/2/2020 7/9/2020 0.000000 0.00 4,079.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 808513105 20200507P000110 26,949.000 CHARLES SCHWAB CORP/THE CASH
DIVI.. 5/7/2020 5/7/2020 5/22/2020 0.000000 0.00 4,850.82 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 81211K100 20200604P000150 3,642.000 SEALED AIR CORP CASH DIVIDEND
01.. 6/4/2020 6/4/2020 6/19/2020 0.000000 0.00 582.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 816851109 20200625P000060 6,996.000 SEMPRA ENERGY CASH DIVIDEND
104.. 6/25/2020 6/25/2020 7/15/2020 0.000000 0.00 7,310.82 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 816851109 20200625S001681 GT.. 199.000 SEMPRA ENERGY LATE POSTING DIVIDE.. 6/25/2020 6/25/2020 7/15/2020 0.000000 0.00 207.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 824348106 20200521P000090 1,937.000 SHERWIN-WILLIAMS CO/THE CASH DIVID.. 5/21/2020 5/21/2020 6/5/2020 0.000000 0.00 2,595.58 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 83088M102 20200520P000060 4,016.000 SKYWORKS SOLUTIONS INC CASH DIVID.. 5/20/2020 5/20/2020 6/11/2020 0.000000 0.00 1,767.04 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 831865209 20200429P000080 4,155.000 AO SMITH CORP CASH DIVIDEND
024% 4/29/2020 4/29/2020 5/15/2020 0.000000 0.00 997.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 832696405 20200514P000160 2,688.000 JM SMUCKER CO/THE CASH DIVIDEND
.. 5/14/2020 5/14/2020 6/1/2020 0.000000 0.00 2,365.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 833034101 20200520P000070 1,293.000 SNAP-ON INC CASH DIVIDEND       108% 5/20/2020 5/20/2020 6/10/2020 0.000000 0.00 1,396.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 842587107 20200515P000080 24,720.000 SOUTHERN CO/THE CASH DIVIDEND
0.. 5/15/2020 5/15/2020 6/8/2020 0.000000 0.00 15,820.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 854502101 20200601P000040 3,583.000 STANLEY BLACK & DECKER INC CASH DI.. 6/1/2020 6/1/2020 6/16/2020 0.000000 0.00 2,472.27 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 855244109 20200507P000120 27,838.000 STARBUCKS CORP CASH DIVIDEND
04.. 5/7/2020 5/7/2020 5/22/2020 0.000000 0.00 11,413.58 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 857477103 20200630P000080 8,656.000 STATE STREET CORP CASH DIVIDEND
.. 6/30/2020 6/30/2020 7/16/2020 0.000000 0.00 4,501.12 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX DA 863667101 20200501A005190 0.000 STRYKER CORP 5/1/2020 3/30/2020 4/30/2020 0.000000 0.00 -0.01 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 863667101 20200629P000160 7,928.000 STRYKER CORP CASH DIVIDEND
057% 6/29/2020 6/29/2020 7/31/2020 0.000000 0.00 4,558.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 87165B103 20200501P000040 13,304.000 SYNCHRONY FINANCIAL CASH DIVIDEND
.. 5/1/2020 5/1/2020 5/14/2020 0.000000 0.00 2,926.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 871829107 20200402P000070 15,466.000 SYSCO CORP CASH DIVIDEND       045% 4/2/2020 4/2/2020 4/24/2020 0.000000 0.00 6,959.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 87612E106 20200519P000100 11,945.000 TARGET CORP CASH DIVIDEND       066% 5/19/2020 5/19/2020 6/10/2020 0.000000 0.00 7,883.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 879369106 20200514P000170 1,091.000 TELEFLEX INC CASH DIVIDEND       034% 5/14/2020 5/14/2020 6/15/2020 0.000000 0.00 370.94 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 882508104 20200501P000050 22,034.000 TEXAS INSTRUMENTS INC CASH
DIVIDEN.. 5/1/2020 5/1/2020 5/18/2020 0.000000 0.00 19,830.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 883203101 20200611P000140 5,272.000 TEXTRON INC CASH DIVIDEND       002% 6/11/2020 6/11/2020 7/1/2020 0.000000 0.00 105.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 883556102 20200612P000220 9,262.000 THERMO FISHER SCIENTIFIC INC CASH
DI.. 6/12/2020 6/12/2020 7/15/2020 0.000000 0.00 2,037.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 88579Y101 20200521P000100 13,555.000 3M CO CASH DIVIDEND       147% 5/21/2020 5/21/2020 6/12/2020 0.000000 0.00 19,925.85 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 886547108 20200619P000060 2,493.000 TIFFANY & CO CASH DIVIDEND       058% 6/19/2020 6/19/2020 7/10/2020 0.000000 0.00 1,445.94 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 892356106 20200522P000080 2,791.000 TRACTOR SUPPLY CO CASH DIVIDEND
.. 5/22/2020 5/22/2020 6/9/2020 0.000000 0.00 976.85 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 89417E109 20200609P000090 5,962.000 TRAVELERS COS INC/THE CASH
DIVIDEN.. 6/9/2020 6/9/2020 6/30/2020 0.000000 0.00 5,067.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 89832Q109 20200514P000180 31,611.000 TRUIST FINANCIAL CORP CASH
DIVIDEND.. 5/14/2020 5/14/2020 6/1/2020 0.000000 0.00 14,224.95 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 902494103 20200529P000200 6,958.000 TYSON FOODS INC CASH DIVIDEND
04.. 5/29/2020 5/29/2020 6/15/2020 0.000000 0.00 2,922.36 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 902653104 20200408P000070 8,883.000 UDR INC CASH DIVIDEND       036% 4/8/2020 4/8/2020 4/30/2020 0.000000 0.00 3,197.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 902973304 20200629P000170 33,713.000 US BANCORP CASH DIVIDEND       042% 6/29/2020 6/29/2020 7/15/2020 0.000000 0.00 14,159.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 907818108 20200528P000160 16,363.000 UNION PACIFIC CORP CASH DIVIDEND
.. 5/28/2020 5/28/2020 6/30/2020 0.000000 0.00 15,872.11 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 911312106 20200522P000090 16,518.000 UNITED PARCEL SERVICE INC CASH
DIVI.. 5/22/2020 5/22/2020 6/10/2020 0.000000 0.00 16,683.18 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 91324P102 20200619P000070 21,883.000 UNITEDHEALTH GROUP INC CASH
DIVIDE.. 6/19/2020 6/19/2020 6/30/2020 0.000000 0.00 27,353.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 91529Y106 20200424P000030 6,253.000 UNUM GROUP CASH DIVIDEND       028% 4/24/2020 4/24/2020 5/15/2020 0.000000 0.00 1,782.11 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 918204108 20200609P000100 7,564.000 VF CORP CASH DIVIDEND       048% 6/9/2020 6/9/2020 6/22/2020 0.000000 0.00 3,630.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 91913Y100 20200513P000070 9,680.000 VALERO ENERGY CORP CASH DIVIDEND
.. 5/13/2020 5/13/2020 6/3/2020 0.000000 0.00 9,486.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 92276F100 20200630P000090 9,176.000 VENTAS INC CASH DIVIDEND       045% 6/30/2020 6/30/2020 7/14/2020 0.000000 0.00 4,129.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 92343V104 20200409P000060 125,368.000 VERIZON COMMUNICATIONS INC CASH
DI.. 4/9/2020 4/9/2020 5/1/2020 0.000000 0.00 77,101.32 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 92345Y106 20200612P000230 3,785.000 VERISK ANALYTICS INC CASH DIVIDEND
.. 6/12/2020 6/12/2020 6/30/2020 0.000000 0.00 1,021.95 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 92556H206 20200612P000240 12,482.000 VIACOMCBS INC CASH DIVIDEND
024% 6/12/2020 6/12/2020 7/1/2020 0.000000 0.00 2,995.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 92826C839 20200513P000080 40,351.000 VISA INC CASH DIVIDEND       030% 5/13/2020 5/13/2020 6/2/2020 0.000000 0.00 12,105.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 929042109 20200508P000110 3,734.000 VORNADO REALTY TRUST CASH
DIVIDEN.. 5/8/2020 5/8/2020 5/22/2020 0.000000 0.00 2,464.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 929160109 20200521P000110 3,120.000 VULCAN MATERIALS CO CASH DIVIDEND
.. 5/21/2020 5/21/2020 6/5/2020 0.000000 0.00 1,060.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 92939U106 20200513P000090 7,435.000 WEC ENERGY GROUP INC CASH
DIVIDEN.. 5/13/2020 5/13/2020 6/1/2020 0.000000 0.00 4,702.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 929740108 20200507P000130 4,292.000 WESTINGHOUSE AIR BRAKE TECHNOL C.. 5/7/2020 5/7/2020 5/22/2020 0.000000 0.00 515.04 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 931142103 20200507P000140 33,439.000 WALMART INC CASH DIVIDEND       054% 5/7/2020 5/7/2020 6/1/2020 0.000000 0.00 18,057.06 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 931427108 20200519P000110 17,673.000 WALGREENS BOOTS ALLIANCE INC
CASH.. 5/19/2020 5/19/2020 6/12/2020 0.000000 0.00 8,085.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 94106L109 20200604P000160 9,200.000 WASTE MANAGEMENT INC CASH
DIVIDEN.. 6/4/2020 6/4/2020 6/19/2020 0.000000 0.00 5,014.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 949746101 20200507P000150 90,721.000 WELLS FARGO & CO CASH DIVIDEND
.. 5/7/2020 5/7/2020 6/1/2020 0.000000 0.00 46,267.71 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 95040Q104 20200518P000030 9,564.000 WELLTOWER INC CASH DIVIDEND       0.. 5/18/2020 5/18/2020 5/28/2020 0.000000 0.00 5,834.04 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 958102105 20200402P000080 9,015.000 WESTERN DIGITAL CORP CASH
DIVIDEND.. 4/2/2020 4/2/2020 4/17/2020 0.000000 0.00 4,507.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 959802109 20200615P000060 9,684.000 WESTERN UNION CO/THE CASH
DIVIDEN.. 6/15/2020 6/15/2020 6/30/2020 0.000000 0.00 2,178.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 96145D105 20200518P000040 6,079.000 WESTROCK CO CASH DIVIDEND       020% 5/18/2020 5/18/2020 5/28/2020 0.000000 0.00 1,215.80 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX DA 963320106 20200514P000190 1,490.000 WHIRLPOOL CORP CASH DIVIDEND
12.. 5/14/2020 5/14/2020 6/15/2020 0.000000 0.00 1,788.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 969457100 20200611P000150 27,996.000 WILLIAMS COS INC/THE CASH DIVIDEND
.. 6/11/2020 6/11/2020 6/29/2020 0.000000 0.00 11,198.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 98389B100 20200612P000250 12,112.000 XCEL ENERGY INC CASH DIVIDEND
04.. 6/12/2020 6/12/2020 7/20/2020 0.000000 0.00 5,208.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 983919101 20200512P000050 5,928.000 XILINX INC CASH DIVIDEND       038% 5/12/2020 5/12/2020 6/3/2020 0.000000 0.00 2,252.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 98419M100 20200527P000050 4,245.000 XYLEM INC/NY CASH DIVIDEND       026% 5/27/2020 5/27/2020 6/25/2020 0.000000 0.00 1,103.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 98421M106 20200629P000180 4,504.000 XEROX HOLDINGS CORP CASH
DIVIDEND.. 6/29/2020 6/29/2020 7/31/2020 0.000000 0.00 1,126.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 988498101 20200528P000170 7,130.000 YUM! BRANDS INC CASH DIVIDEND
04.. 5/28/2020 5/28/2020 6/12/2020 0.000000 0.00 3,351.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 98956P102 20200626P000030 5,086.000 ZIMMER BIOMET HOLDINGS INC CASH DI.. 6/26/2020 6/26/2020 7/31/2020 0.000000 0.00 1,220.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 989701107 20200507P000160 4,018.000 ZIONS BANCORP NA CASH DIVIDEND
.. 5/7/2020 5/7/2020 5/21/2020 0.000000 0.00 1,366.12 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 98978V103 20200416P000030 14,438.000 ZOETIS INC CASH DIVIDEND       020% 4/16/2020 4/16/2020 6/1/2020 0.000000 0.00 2,887.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G0176J109 20200615P000010 2,146.000 ALLEGION PLC CASH DIVIDEND       032% 6/15/2020 6/15/2020 6/30/2020 0.000000 0.00 686.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G0177J108 20200415P000010 9,951.000 ALLERGAN PLC CASH DIVIDEND       074% 4/15/2020 4/15/2020 6/15/2020 0.000000 0.00 7,363.74 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DAC G0177J108 20200415P000010 -9,951.000 ALLERGAN PLC 4/15/2020 4/15/2020 6/15/2020 0.000000 0.00 -7,363.74 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G0177J108 20200507F000200 7,738.000 ALLERGAN PLC CASH DIVIDEND       074% 4/15/2020 4/15/2020 5/8/2020 0.000000 0.00 5,726.12 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DAC G0177J108 20200507F000200 -7,738.000 ALLERGAN PLC AS PER PSS 4/15/2020 4/15/2020 5/8/2020 0.000000 0.00 -5,726.12 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G0177J108 20200511A000070 7,738.000 ALLERGAN PLC AS PER PSS 4/15/2020 4/15/2020 6/15/2020 0.000000 0.00 5,726.12 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DAC G0177J108 20200511A000070 -7,738.000 ALLERGAN PLC PAY DATE AMENDMENT
P.. 4/15/2020 4/15/2020 6/15/2020 0.000000 0.00 -5,726.12 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G0177J108 20200605A000160 9,951.000 ALLERGAN PLC 5/1/2020 4/20/2020 5/20/2020 0.000000 0.00 7,363.74 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G0250X107 20200527P000010 38,189.000 AMCOR PLC CASH DIVIDEND       011% 5/27/2020 5/27/2020 6/17/2020 0.000000 0.00 4,391.74 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G0403H108 20200430P000010 5,519.000 AON PLC CASH DIVIDEND       044% 4/30/2020 4/30/2020 5/15/2020 0.000000 0.00 2,428.36 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G1151C101 20200415P000020 19,251.000 ACCENTURE PLC CASH DIVIDEND       0.. 4/15/2020 4/15/2020 5/15/2020 0.000000 0.00 15,400.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G29183103 20200513P000010 9,745.000 EATON CORP PLC CASH DIVIDEND
07.. 5/13/2020 5/13/2020 5/29/2020 0.000000 0.00 7,113.85 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G3223R108 20200526P000010 961.000 EVEREST RE GROUP LTD CASH DIVIDEN.. 5/26/2020 5/26/2020 6/10/2020 0.000000 0.00 1,489.55 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G47567105 20200429P000010 12,155.000 IHS MARKIT LTD CASH DIVIDEND
017% 4/29/2020 4/29/2020 5/15/2020 0.000000 0.00 2,066.35 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G491BT108 20200508P000010 8,773.000 INVESCO LTD CASH DIVIDEND       015% 5/8/2020 5/8/2020 6/3/2020 0.000000 0.00 1,359.82 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G51502105 20200619P000010 17,818.000 JOHNSON CONTROLS INTERNATIONAL
C.. 6/19/2020 6/19/2020 7/17/2020 0.000000 0.00 4,632.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G5494J103 20200602P000010 12,662.000 LINDE PLC CASH DIVIDEND       096% 6/2/2020 6/2/2020 6/17/2020 0.000000 0.00 12,193.51 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G5960L103 20200625P000010 31,623.000 MEDTRONIC PLC CASH DIVIDEND
058% 6/25/2020 6/25/2020 7/17/2020 0.000000 0.00 18,341.34 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G5960L103 20200625S000831 GT.. 1,361.000 MEDTRONIC PLC LATE POSTING
DIVIDEN.. 6/25/2020 6/25/2020 7/17/2020 0.000000 0.00 789.38 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G6518L108 20200603P000010 8,387.000 NIELSEN HOLDINGS PLC CASH DIVIDEND
.. 6/3/2020 6/3/2020 6/18/2020 0.000000 0.00 503.22 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G7945M107 20200623P000010 5,490.000 SEAGATE TECHNOLOGY PLC CASH
DIVID.. 6/23/2020 6/23/2020 7/8/2020 0.000000 0.00 3,568.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G7S00T104 20200416P000010 5,095.000 PENTAIR PLC CASH DIVIDEND       019% 4/16/2020 4/16/2020 5/1/2020 0.000000 0.00 968.05 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G8473T100 20200611P000010 1,958.000 STERIS PLC CASH DIVIDEND       037% 6/11/2020 6/11/2020 6/26/2020 0.000000 0.00 724.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G8994E103 20200604P000010 5,648.000 TRANE TECHNOLOGIES PLC CASH DIVID.. 6/4/2020 6/4/2020 6/30/2020 0.000000 0.00 2,993.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G96629103 20200629P000010 3,166.000 WILLIS TOWERS WATSON PLC CASH
DIVI.. 6/29/2020 6/29/2020 7/15/2020 0.000000 0.00 2,152.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G97822103 20200528P000010 3,208.000 PERRIGO CO PLC CASH DIVIDEND
022.. 5/28/2020 5/28/2020 6/16/2020 0.000000 0.00 721.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA H1467J104 20200618P000010 10,468.000 CHUBB LTD CASH DIVIDEND       078% 6/18/2020 6/18/2020 7/10/2020 0.000000 0.00 8,165.04 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA H2906T109 20200612P000010 3,337.000 GARMIN LTD CASH DIVIDEND       061% 6/12/2020 6/12/2020 6/30/2020 0.000000 0.00 2,035.57 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA H84989104 20200521P000010 7,884.000 TE CONNECTIVITY LTD CASH DIVIDEND
.. 5/21/2020 5/21/2020 6/5/2020 0.000000 0.00 3,784.32 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA N53745100 20200605P000010 6,051.000 LYONDELLBASELL INDUSTRIES NV CASH
.. 6/5/2020 6/5/2020 6/15/2020 0.000000 0.00 6,353.55 0.00

DIVIDENDS 6,366,525.000 3,141,416.50 3,141,416.50 0.00

U.S. DOLLAR 6,366,525.000 3,141,416.50 3,141,416.50 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX DV 001055102 20200601S000100 17,302.000 AFLAC INC 6/1/2020 5/19/2020 6/1/2020 0.000000 4,844.56 4,844.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 00130H105 20200515S000240 15,649.000 AES CORP/THE 5/15/2020 4/30/2020 5/15/2020 0.000000 2,242.50 2,242.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 00206R102 20200501S000080 221,436.000 AT&T INC 5/1/2020 4/8/2020 5/1/2020 0.000000 115,146.72 115,146.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 002824100 20200515S000150 53,575.000 ABBOTT LABORATORIES 5/15/2020 4/14/2020 5/15/2020 0.000000 19,287.00 19,287.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 00287Y109 20200515S000130 44,827.000 ABBVIE INC 5/15/2020 4/14/2020 5/15/2020 0.000000 52,895.86 52,895.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 00507V109 20200506S000050 23,288.000 ACTIVISION BLIZZARD INC 5/6/2020 4/14/2020 5/6/2020 0.000000 9,548.08 9,548.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 00751Y106 20200403S000040 1,941.000 ADVANCE AUTO PARTS INC 4/3/2020 3/19/2020 4/3/2020 0.000000 485.25 485.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 00846U101 20200422S000050 9,381.000 AGILENT TECHNOLOGIES INC 4/22/2020 3/30/2020 4/22/2020 0.000000 1,688.58 1,688.58 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 009158106 20200511S000040 6,682.000 AIR PRODUCTS AND CHEMICALS INC 5/11/2020 3/31/2020 5/11/2020 0.000000 8,953.88 8,953.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 012653101 20200401S000080 2,972.000 ALBEMARLE CORP 4/1/2020 3/12/2020 4/1/2020 0.000000 1,144.22 1,144.22 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 015271109 20200415S000120 3,716.000 ALEXANDRIA REAL ESTATE EQUITIE 4/15/2020 3/30/2020 4/15/2020 0.000000 3,827.48 3,827.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 018581108 20200618S000060 966.000 ALLIANCE DATA SYSTEMS CORP 6/18/2020 5/13/2020 6/18/2020 0.000000 202.86 202.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 018802108 20200515S000140 7,286.000 ALLIANT ENERGY CORP 5/15/2020 4/29/2020 5/15/2020 0.000000 2,768.68 2,768.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 020002101 20200401S000160 8,331.000 ALLSTATE CORP/THE 4/1/2020 2/28/2020 4/1/2020 0.000000 4,498.74 4,498.74 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 02209S103 20200430S000120 52,362.000 ALTRIA GROUP INC 4/30/2020 3/24/2020 4/30/2020 0.000000 43,984.08 43,984.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 023608102 20200630S000160 5,683.000 AMEREN CORP 6/30/2020 6/9/2020 6/30/2020 0.000000 2,813.09 2,813.09 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 025537101 20200610S000030 11,643.000 AMERICAN ELECTRIC POWER CO INC 6/10/2020 5/7/2020 6/10/2020 0.000000 8,150.10 8,150.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 025816109 20200508S000180 20,339.000 AMERICAN EXPRESS CO 5/8/2020 4/2/2020 5/8/2020 0.000000 8,745.77 8,745.77 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 026874784 20200629S000200 20,094.000 AMERICAN INTERNATIONAL GROUP I 6/29/2020 6/12/2020 6/29/2020 0.000000 6,430.08 6,430.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 03027X100 20200429S000090 13,427.000 AMERICAN TOWER CORP 4/29/2020 4/13/2020 4/29/2020 0.000000 14,501.16 14,501.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 030420103 20200602S000070 4,261.000 AMERICAN WATER WORKS CO INC 6/2/2020 5/11/2020 6/2/2020 0.000000 2,343.55 2,343.55 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 03073E105 20200601S000210 3,543.000 AMERISOURCEBERGEN CORP 6/1/2020 5/15/2020 6/1/2020 0.000000 1,488.06 1,488.06 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 03076C106 20200529S000240 2,986.000 AMERIPRISE FINANCIAL INC 5/29/2020 5/15/2020 5/29/2020 0.000000 3,105.44 3,105.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 031100100 20200630S000230 5,280.000 AMETEK INC 6/30/2020 6/11/2020 6/30/2020 0.000000 950.40 950.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 031162100 20200608S000040 14,006.000 AMGEN INC 6/8/2020 5/15/2020 6/8/2020 0.000000 22,409.60 22,409.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 032095101 20200408S000080 8,310.000 AMPHENOL CORP 4/8/2020 3/16/2020 4/8/2020 0.000000 2,077.50 2,077.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 032654105 20200609S005110 8,682.000 ANALOG DEVICES INC 6/9/2020 5/28/2020 6/9/2020 0.000000 5,382.84 5,382.84 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 036752103 20200625S000100 5,857.000 ANTHEM INC 6/25/2020 6/9/2020 6/25/2020 0.000000 5,564.15 5,564.15 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 037411105 20200522S000100 11,399.000 APACHE CORP 5/22/2020 4/21/2020 5/22/2020 0.000000 284.98 284.98 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 03748R754 20200529S000230 3,509.000 APARTMENT INVESTMENT AND MANAG 5/29/2020 5/14/2020 5/29/2020 0.000000 1,438.69 1,438.69 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 037833100 20200514S000240 98,451.000 APPLE INC 5/14/2020 5/8/2020 5/14/2020 0.000000 80,729.82 80,729.82 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 038222105 20200611S000170 21,774.000 APPLIED MATERIALS INC 6/11/2020 5/20/2020 6/11/2020 0.000000 4,790.28 4,790.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 039483102 20200610S000130 13,122.000 ARCHER-DANIELS-MIDLAND CO 6/10/2020 5/19/2020 6/10/2020 0.000000 4,723.92 4,723.92 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 04621X108 20200616S000040 1,429.000 ASSURANT INC 6/16/2020 5/22/2020 6/16/2020 0.000000 900.27 900.27 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 049560105 20200608S000030 2,813.000 ATMOS ENERGY CORP 6/8/2020 5/22/2020 6/8/2020 0.000000 1,617.48 1,617.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 053015103 20200401S000250 12,128.000 AUTOMATIC DATA PROCESSING INC 4/1/2020 3/12/2020 4/1/2020 0.000000 11,036.48 11,036.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 053484101 20200415S000090 4,234.000 AVALONBAY COMMUNITIES INC 4/15/2020 3/30/2020 4/15/2020 0.000000 6,732.06 6,732.06 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 053611109 20200617S000040 1,968.000 AVERY DENNISON CORP 6/17/2020 6/2/2020 6/17/2020 0.000000 1,141.44 1,141.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 05722G100 20200605S000060 15,319.000 BAKER HUGHES CO 6/5/2020 5/22/2020 6/5/2020 0.000000 2,757.42 2,757.42 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 058498106 20200615S000220 7,711.000 BALL CORP 6/15/2020 5/29/2020 6/15/2020 0.000000 1,156.65 1,156.65 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 060505104 20200626S000240 190,827.000 BANK OF AMERICA CORP 6/26/2020 6/4/2020 6/26/2020 0.000000 34,348.86 34,348.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 064058100 20200511S000060 25,439.000 BANK OF NEW YORK MELLON CORP/T 5/11/2020 4/27/2020 5/11/2020 0.000000 7,886.09 7,886.09 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 071813109 20200401S000060 13,130.000 BAXTER INTERNATIONAL INC 4/1/2020 2/27/2020 4/1/2020 0.000000 2,888.60 2,888.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 075887109 20200630S000300 6,811.000 BECTON DICKINSON AND CO 6/30/2020 6/8/2020 6/30/2020 0.000000 5,380.69 5,380.69 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 084423102 20200630S000240 3,352.000 W R BERKLEY CORP 6/30/2020 6/22/2020 6/30/2020 0.000000 402.24 402.24 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 086516101 20200409S000070 6,383.000 BEST BUY CO INC 4/9/2020 3/18/2020 4/9/2020 0.000000 3,510.65 3,510.65 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 09247X101 20200623S001530 2,780.000 BLACKROCK INC 6/23/2020 6/4/2020 6/23/2020 0.000000 10,091.40 10,091.40 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX DV 093671105 20200401S000240 5,473.000 H&R BLOCK INC 4/1/2020 3/16/2020 4/1/2020 0.000000 1,422.98 1,422.98 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 099724106 20200615S000140 4,867.000 BORGWARNER INC 6/15/2020 5/29/2020 6/15/2020 0.000000 827.39 827.39 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 101121101 20200430S000080 4,359.000 BOSTON PROPERTIES INC 4/30/2020 3/30/2020 4/30/2020 0.000000 4,271.82 4,271.82 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 110122108 20200501S000090 71,059.000 BRISTOL-MYERS SQUIBB CO 5/1/2020 4/2/2020 5/1/2020 0.000000 31,976.55 31,976.55 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 11133T103 20200403S002240 3,213.000 BROADRIDGE FINANCIAL SOLUTIONS 4/3/2020 3/12/2020 4/3/2020 0.000000 1,735.02 1,735.02 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 11135F101 20200630S000380 9,162.000 BROADCOM INC 6/30/2020 6/19/2020 6/30/2020 0.000000 29,776.50 29,776.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 115637209 20200401S000020 4,796.000 BROWN-FORMAN CORP 4/1/2020 3/6/2020 4/1/2020 0.000000 835.94 835.94 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 12503M108 20200615S000250 2,613.000 CBOE GLOBAL MARKETS INC 6/15/2020 5/28/2020 6/15/2020 0.000000 940.68 940.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 12514G108 20200610S000090 3,387.000 CDW CORP/DE 6/10/2020 5/21/2020 6/10/2020 0.000000 1,287.06 1,287.06 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 125269100 20200529S000250 5,125.000 CF INDUSTRIES HOLDINGS INC 5/29/2020 5/14/2020 5/29/2020 0.000000 1,537.50 1,537.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 12541W209 20200630S000110 3,188.000 CH ROBINSON WORLDWIDE INC 6/30/2020 6/4/2020 6/30/2020 0.000000 1,625.88 1,625.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 125523100 20200409S000080 9,831.000 CIGNA CORP 4/9/2020 3/9/2020 4/9/2020 0.000000 393.24 393.24 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 12572Q105 20200625S000090 8,277.000 CME GROUP INC 6/25/2020 6/9/2020 6/25/2020 0.000000 7,035.45 7,035.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 125896100 20200529S000210 6,691.000 CMS ENERGY CORP 5/29/2020 5/14/2020 5/29/2020 0.000000 2,726.58 2,726.58 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 126408103 20200615S000170 18,330.000 CSX CORP 6/15/2020 5/28/2020 6/15/2020 0.000000 4,765.80 4,765.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 126650100 20200504S000020 39,436.000 CVS HEALTH CORP 5/4/2020 4/22/2020 5/4/2020 0.000000 19,718.00 19,718.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 127097103 20200528S000180 9,615.000 CABOT OIL & GAS CORP 5/28/2020 5/13/2020 5/28/2020 0.000000 961.50 961.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 134429109 20200427S000030 5,121.000 CAMPBELL SOUP CO 4/27/2020 4/8/2020 4/27/2020 0.000000 1,792.35 1,792.35 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 14040H105 20200521S000130 10,978.000 CAPITAL ONE FINANCIAL CORP 5/21/2020 5/8/2020 5/21/2020 0.000000 4,391.20 4,391.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 14149Y108 20200415S000290 8,866.000 CARDINAL HEALTH INC 4/15/2020 3/31/2020 4/15/2020 0.000000 4,265.43 4,265.43 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 149123101 20200520S000090 16,753.000 CATERPILLAR INC 5/20/2020 4/17/2020 5/20/2020 0.000000 17,255.59 17,255.59 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 150870103 20200507S000170 3,664.000 CELANESE CORP 5/7/2020 4/24/2020 5/7/2020 0.000000 2,271.68 2,271.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 15189T107 20200611S000180 11,839.000 CENTERPOINT ENERGY INC 6/11/2020 5/20/2020 6/11/2020 0.000000 1,775.85 1,775.85 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 156700106 20200612S000290 23,129.000 CENTURYLINK INC 6/12/2020 5/29/2020 6/12/2020 0.000000 5,782.25 5,782.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 156782104 20200417S000040 9,521.000 CERNER CORP 4/17/2020 4/2/2020 4/17/2020 0.000000 1,713.78 1,713.78 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 166764100 20200610S000100 44,571.000 CHEVRON CORP 6/10/2020 5/18/2020 6/10/2020 0.000000 57,496.59 57,496.59 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 171340102 20200601S000160 5,785.000 CHURCH & DWIGHT CO INC 6/1/2020 5/14/2020 6/1/2020 0.000000 1,388.40 1,388.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 172062101 20200415S000080 4,259.000 CINCINNATI FINANCIAL CORP 4/15/2020 3/17/2020 4/15/2020 0.000000 2,555.40 2,555.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 17275R102 20200422S000040 128,596.000 CISCO SYSTEMS INC 4/22/2020 4/2/2020 4/22/2020 0.000000 46,294.56 46,294.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 172967424 20200522S000160 51,462.000 CITIGROUP INC 5/22/2020 5/1/2020 5/22/2020 0.000000 26,245.62 26,245.62 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 174610105 20200513S000100 13,178.000 CITIZENS FINANCIAL GROUP INC 5/13/2020 4/28/2020 5/13/2020 0.000000 5,139.42 5,139.42 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 177376100 20200619S000100 2,711.000 CITRIX SYSTEMS INC 6/19/2020 6/4/2020 6/19/2020 0.000000 948.85 948.85 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 189054109 20200508S000140 3,804.000 CLOROX CO/THE 5/8/2020 4/21/2020 5/8/2020 0.000000 4,032.24 4,032.24 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 191216100 20200401S000200 108,082.000 COCA-COLA CO/THE 4/1/2020 3/13/2020 4/1/2020 0.000000 44,313.62 44,313.62 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 192446102 20200529S000280 12,907.000 COGNIZANT TECHNOLOGY SOLUTIONS 5/29/2020 5/19/2020 5/29/2020 0.000000 2,839.54 2,839.54 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 194162103 20200515S000290 25,980.000 COLGATE-PALMOLIVE CO 5/15/2020 4/17/2020 5/15/2020 0.000000 11,431.20 11,431.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 20030N101 20200422S000060 137,615.000 COMCAST CORP 4/22/2020 3/31/2020 4/22/2020 0.000000 31,651.45 31,651.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 200340107 20200401S000270 4,041.000 COMERICA INC 4/1/2020 3/12/2020 4/1/2020 0.000000 2,747.88 2,747.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 205887102 20200603S000070 14,752.000 CONAGRA BRANDS INC 6/3/2020 4/29/2020 6/3/2020 0.000000 3,134.80 3,134.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 20605P101 20200626S000260 4,739.000 CONCHO RESOURCES INC 6/26/2020 5/7/2020 6/26/2020 0.000000 947.80 947.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 20825C104 20200601S000150 25,864.000 CONOCOPHILLIPS 6/1/2020 5/8/2020 6/1/2020 0.000000 10,862.88 10,862.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 209115104 20200615S000080 7,836.000 CONSOLIDATED EDISON INC 6/15/2020 5/12/2020 6/15/2020 0.000000 5,994.54 5,994.54 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 21036P108 20200519S000140 3,948.000 CONSTELLATION BRANDS INC 5/19/2020 5/4/2020 5/19/2020 0.000000 2,961.00 2,961.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 219350105 20200630S000250 18,129.000 CORNING INC 6/30/2020 5/28/2020 6/30/2020 0.000000 3,988.38 3,988.38 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 22052L104 20200615S000130 17,641.000 CORTEVA INC 6/15/2020 5/14/2020 6/15/2020 0.000000 2,293.33 2,293.33 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 22160K105 20200515S000160 10,414.000 COSTCO WHOLESALE CORP 5/15/2020 4/30/2020 5/15/2020 0.000000 7,289.80 7,289.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 22822V101 20200630S000270 9,603.000 CROWN CASTLE INTERNATIONAL COR 6/30/2020 6/11/2020 6/30/2020 0.000000 11,523.60 11,523.60 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX DV 231021106 20200604S000190 3,611.000 CUMMINS INC 6/4/2020 5/21/2020 6/4/2020 0.000000 4,734.02 4,734.02 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 23331A109 20200521S000140 7,904.000 DR HORTON INC 5/21/2020 5/8/2020 5/21/2020 0.000000 1,383.20 1,383.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 233331107 20200415S000060 5,385.000 DTE ENERGY CO 4/15/2020 3/13/2020 4/15/2020 0.000000 5,452.31 5,452.31 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 23355L106 20200414S000060 7,175.000 DXC TECHNOLOGY CO 4/14/2020 3/24/2020 4/14/2020 0.000000 1,506.75 1,506.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 235851102 20200424S000060 17,918.000 DANAHER CORP 4/24/2020 3/26/2020 4/24/2020 0.000000 3,225.24 3,225.24 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 244199105 20200508S000160 9,545.000 DEERE & CO 5/8/2020 3/30/2020 5/8/2020 0.000000 7,254.20 7,254.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 24906P109 20200413S000070 6,234.000 DENTSPLY SIRONA INC 4/10/2020 3/26/2020 4/10/2020 0.000000 623.40 623.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 25179M103 20200630S000100 8,939.000 DEVON ENERGY CORP 6/30/2020 6/12/2020 6/30/2020 0.000000 983.29 983.29 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 25278X109 20200521S000150 3,798.000 DIAMONDBACK ENERGY INC 5/21/2020 5/13/2020 5/21/2020 0.000000 1,424.25 1,424.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 253868103 20200630S000370 6,071.000 DIGITAL REALTY TRUST INC 6/30/2020 6/12/2020 6/30/2020 0.000000 6,799.52 6,799.52 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 254709108 20200604S000180 7,389.000 DISCOVER FINANCIAL SERVICES 6/4/2020 5/20/2020 6/4/2020 0.000000 3,251.16 3,251.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 256677105 20200421S000050 7,718.000 DOLLAR GENERAL CORP 4/21/2020 4/6/2020 4/21/2020 0.000000 2,778.48 2,778.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 25746U109 20200622S000020 19,402.000 DOMINION ENERGY INC 6/22/2020 6/4/2020 6/20/2020 0.000000 18,237.88 18,237.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 25754A201 20200630S000280 893.000 DOMINO'S PIZZA INC 6/30/2020 6/12/2020 6/30/2020 0.000000 696.54 696.54 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 260003108 20200615S000150 3,424.000 DOVER CORP 6/15/2020 5/28/2020 6/15/2020 0.000000 1,677.76 1,677.76 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 260557103 20200612S000270 17,478.000 DOW INC 6/12/2020 5/28/2020 6/12/2020 0.000000 12,234.60 12,234.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 264411505 20200529S000260 8,664.000 DUKE REALTY CORP 5/29/2020 5/13/2020 5/29/2020 0.000000 2,036.04 2,036.04 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 26441C204 20200616S000070 17,185.000 DUKE ENERGY CORP 6/16/2020 5/14/2020 6/16/2020 0.000000 16,239.83 16,239.83 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 26614N102 20200615S000160 17,462.000 DUPONT DE NEMOURS INC 6/15/2020 5/28/2020 6/15/2020 0.000000 5,238.60 5,238.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 26875P101 20200430S000150 17,635.000 EOG RESOURCES INC 4/30/2020 4/15/2020 4/30/2020 0.000000 6,613.13 6,613.13 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 269246401 20200519S000120 5,325.000 E*TRADE FINANCIAL CORP 5/19/2020 5/12/2020 5/19/2020 0.000000 745.50 745.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 277432100 20200403S000030 3,811.000 EASTMAN CHEMICAL CO 4/3/2020 3/13/2020 4/3/2020 0.000000 2,515.26 2,515.26 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 278642103 20200619S000110 18,026.000 EBAY INC 6/19/2020 5/29/2020 6/19/2020 0.000000 2,884.16 2,884.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 278865100 20200415S000150 5,940.000 ECOLAB INC 4/15/2020 3/16/2020 4/15/2020 0.000000 2,791.80 2,791.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 278865100 20200415S000200 1,089.000 ECOLAB INC 4/15/2020 3/16/2020 4/15/2020 0.000000 511.83 511.83 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 281020107 20200430S000160 10,870.000 EDISON INTERNATIONAL 4/30/2020 3/30/2020 4/30/2020 0.000000 6,929.62 6,929.62 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 291011104 20200610S000110 14,359.000 EMERSON ELECTRIC CO 6/10/2020 5/14/2020 6/10/2020 0.000000 7,179.50 7,179.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 29364G103 20200601S000050 4,693.000 ENTERGY CORP 6/1/2020 5/6/2020 6/1/2020 0.000000 4,364.49 4,364.49 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 294429105 20200612S000260 2,854.000 EQUIFAX INC 6/12/2020 5/21/2020 6/12/2020 0.000000 1,113.06 1,113.06 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 29444U700 20200617S000080 2,010.000 EQUINIX INC 6/17/2020 5/19/2020 6/17/2020 0.000000 5,346.60 5,346.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 29476L107 20200413S000040 9,784.000 EQUITY RESIDENTIAL 4/13/2020 3/20/2020 4/13/2020 0.000000 5,894.86 5,894.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 297178105 20200415S000110 2,003.000 ESSEX PROPERTY TRUST INC 4/15/2020 3/30/2020 4/15/2020 0.000000 4,161.23 4,161.23 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 30034W106 20200619S000120 5,372.000 EVERGY INC 6/19/2020 5/19/2020 6/19/2020 0.000000 2,712.86 2,712.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 30040W108 20200630S000140 7,632.000 EVERSOURCE ENERGY 6/30/2020 5/19/2020 6/30/2020 0.000000 4,331.16 4,331.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 30161N101 20200610S000040 22,914.000 EXELON CORP 6/10/2020 5/14/2020 6/10/2020 0.000000 8,764.61 8,764.61 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 302130109 20200615S000100 4,014.000 EXPEDITORS INTERNATIONAL OF WA 6/15/2020 5/29/2020 6/15/2020 0.000000 2,087.28 2,087.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 30225T102 20200630S000350 2,991.000 EXTRA SPACE STORAGE INC 6/30/2020 6/12/2020 6/30/2020 0.000000 2,691.90 2,691.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 30231G102 20200610S000150 99,734.000 EXXON MOBIL CORP 6/10/2020 5/12/2020 6/10/2020 0.000000 86,768.58 86,768.58 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 302445101 20200605S000040 3,162.000 FLIR SYSTEMS INC 6/5/2020 5/21/2020 6/5/2020 0.000000 537.54 537.54 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 302491303 20200416S000040 3,929.000 FMC CORP 4/16/2020 3/30/2020 4/16/2020 0.000000 1,728.76 1,728.76 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 311900104 20200526S000070 17,385.000 FASTENAL CO 5/26/2020 4/27/2020 5/26/2020 0.000000 4,346.25 4,346.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 313747206 20200415S000100 1,969.000 FEDERAL REALTY INVESTMENT TRUS 4/15/2020 3/13/2020 4/15/2020 0.000000 2,067.45 2,067.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 31428X106 20200401S000180 6,319.000 FEDEX CORP 4/1/2020 3/6/2020 4/1/2020 0.000000 4,107.35 4,107.35 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 31620M106 20200626S000210 14,196.000 FIDELITY NATIONAL INFORMATION 6/26/2020 6/11/2020 6/26/2020 0.000000 4,968.60 4,968.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 316773100 20200414S000080 21,512.000 FIFTH THIRD BANCORP 4/14/2020 3/30/2020 4/14/2020 0.000000 5,808.24 5,808.24 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 33616C100 20200514S000200 1,832.000 FIRST REPUBLIC BANK/CA 5/14/2020 4/29/2020 5/14/2020 0.000000 366.40 366.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 33616C100 20200514S000210 3,276.000 FIRST REPUBLIC BANK/CA 5/14/2020 4/29/2020 5/14/2020 0.000000 655.20 655.20 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX DV 337932107 20200601S000060 12,736.000 FIRSTENERGY CORP 6/1/2020 5/6/2020 6/1/2020 0.000000 4,967.04 4,967.04 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 34354P105 20200409S000090 3,668.000 FLOWSERVE CORP 4/9/2020 3/26/2020 4/9/2020 0.000000 733.60 733.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 34959J108 20200626S000200 6,966.000 FORTIVE CORP 6/26/2020 5/28/2020 6/26/2020 0.000000 487.62 487.62 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 34964C106 20200617S000030 3,280.000 FORTUNE BRANDS HOME & SECURITY 6/17/2020 5/28/2020 6/17/2020 0.000000 787.20 787.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 35137L105 20200401S000050 9,333.000 FOX CORP 4/1/2020 3/3/2020 4/1/2020 0.000000 2,146.59 2,146.59 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 35137L204 20200401S000210 4,274.000 FOX CORP 4/1/2020 3/3/2020 4/1/2020 0.000000 983.02 983.02 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 354613101 20200413S000020 7,818.000 FRANKLIN RESOURCES INC 4/13/2020 3/30/2020 4/13/2020 0.000000 2,110.86 2,110.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 354613101 20200413S000030 637.000 FRANKLIN RESOURCES INC 4/13/2020 3/30/2020 4/13/2020 0.000000 171.99 171.99 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 363576109 20200619S000090 4,397.000 ARTHUR J GALLAGHER & CO 6/19/2020 6/4/2020 6/19/2020 0.000000 1,978.65 1,978.65 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 369550108 20200508S000150 7,103.000 GENERAL DYNAMICS CORP 5/8/2020 4/8/2020 5/8/2020 0.000000 7,813.30 7,813.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 369604103 20200427S000050 229,915.000 GENERAL ELECTRIC CO 4/27/2020 3/6/2020 4/27/2020 0.000000 2,299.15 2,299.15 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 370334104 20200501S000110 18,321.000 GENERAL MILLS INC 5/1/2020 4/8/2020 5/1/2020 0.000000 8,977.29 8,977.29 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 372460105 20200401S000110 3,825.000 GENUINE PARTS CO 4/1/2020 3/5/2020 4/1/2020 0.000000 3,021.75 3,021.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 375558103 20200629S000220 29,222.000 GILEAD SCIENCES INC 6/29/2020 6/11/2020 6/29/2020 0.000000 19,870.96 19,870.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 37940X102 20200626S000220 6,942.000 GLOBAL PAYMENTS INC 6/26/2020 6/11/2020 6/26/2020 0.000000 1,353.69 1,353.69 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 37959E102 20200501S000100 3,020.000 GLOBE LIFE INC 5/1/2020 4/2/2020 5/1/2020 0.000000 566.25 566.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 38141G104 20200629S000210 7,512.000 GOLDMAN SACHS GROUP INC/THE 6/29/2020 5/29/2020 6/29/2020 0.000000 9,390.00 9,390.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 384802104 20200601S000190 1,028.000 WW GRAINGER INC 6/1/2020 5/8/2020 6/1/2020 0.000000 1,480.32 1,480.32 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 40434L105 20200401S000030 41,537.000 HP INC 4/1/2020 3/10/2020 4/1/2020 0.000000 7,318.82 7,318.82 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 406216101 20200624S000030 6,195.000 HALLIBURTON CO 6/24/2020 6/2/2020 6/24/2020 0.000000 278.78 278.78 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 406216101 20200624S000040 14,496.000 HALLIBURTON CO 6/24/2020 6/2/2020 6/24/2020 0.000000 652.32 652.32 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 410345102 20200609S005090 8,526.000 HANESBRANDS INC 6/9/2020 5/18/2020 6/9/2020 0.000000 1,278.90 1,278.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 412822108 20200612S000370 3,637.000 HARLEY-DAVIDSON INC 6/12/2020 5/21/2020 6/12/2020 0.000000 72.74 72.74 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 416515104 20200402S000100 9,269.000 HARTFORD FINANCIAL SERVICES GR 4/2/2020 2/28/2020 4/2/2020 0.000000 3,012.43 3,012.43 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 418056107 20200515S000190 1,557.000 HASBRO INC 5/15/2020 4/30/2020 5/15/2020 0.000000 1,058.76 1,058.76 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 418056107 20200515S000200 1,443.000 HASBRO INC 5/15/2020 4/30/2020 5/15/2020 0.000000 981.24 981.24 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 42250P103 20200519S000130 11,667.000 HEALTHPEAK PROPERTIES INC 5/19/2020 5/7/2020 5/19/2020 0.000000 4,316.79 4,316.79 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 423452101 20200601S000120 2,556.000 HELMERICH & PAYNE INC 6/1/2020 5/8/2020 6/1/2020 0.000000 1,814.76 1,814.76 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 426281101 20200612S000310 1,814.000 JACK HENRY & ASSOCIATES INC 6/12/2020 5/27/2020 6/12/2020 0.000000 780.02 780.02 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 427866108 20200615S000110 3,496.000 HERSHEY CO/THE 6/15/2020 5/21/2020 6/15/2020 0.000000 2,702.41 2,702.41 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 42809H107 20200630S000340 5,982.000 HESS CORP 6/30/2020 6/12/2020 6/30/2020 0.000000 1,495.50 1,495.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 42824C109 20200401S000260 36,270.000 HEWLETT PACKARD ENTERPRISE CO 4/1/2020 3/10/2020 4/1/2020 0.000000 4,352.40 4,352.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 436106108 20200618S000050 3,500.000 HOLLYFRONTIER CORP 6/18/2020 5/22/2020 6/18/2020 0.000000 1,225.00 1,225.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 437076102 20200618S000130 25,713.000 HOME DEPOT INC/THE 6/18/2020 6/3/2020 6/18/2020 0.000000 38,569.50 38,569.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 438516106 20200605S000110 16,843.000 HONEYWELL INTERNATIONAL INC 6/5/2020 5/14/2020 6/5/2020 0.000000 15,158.70 15,158.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 440452100 20200515S000110 8,429.000 HORMEL FOODS CORP 5/15/2020 4/9/2020 5/15/2020 0.000000 1,959.74 1,959.74 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 44107P104 20200415S000160 21,740.000 HOST HOTELS & RESORTS INC 4/15/2020 3/30/2020 4/15/2020 0.000000 4,348.00 4,348.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 444859102 20200424S000040 4,014.000 HUMANA INC 4/24/2020 3/30/2020 4/24/2020 0.000000 2,508.75 2,508.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 445658107 20200522S000110 2,010.000 JB HUNT TRANSPORT SERVICES INC 5/22/2020 5/7/2020 5/22/2020 0.000000 542.70 542.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 446150104 20200401S000190 28,947.000 HUNTINGTON BANCSHARES INC/OH 4/1/2020 3/17/2020 4/1/2020 0.000000 4,342.05 4,342.05 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 446413106 20200612S000360 964.000 HUNTINGTON INGALLS INDUSTRIES 6/12/2020 5/28/2020 6/12/2020 0.000000 992.92 992.92 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 45167R104 20200529S000220 1,793.000 IDEX CORP 5/29/2020 5/14/2020 5/29/2020 0.000000 896.50 896.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 452308109 20200415S000300 8,866.000 ILLINOIS TOOL WORKS INC 4/15/2020 3/30/2020 4/15/2020 0.000000 9,486.62 9,486.62 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 458140100 20200601S000140 102,537.000 INTEL CORP 6/1/2020 5/6/2020 6/1/2020 0.000000 33,837.21 33,837.21 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 45866F104 20200630S000120 12,862.000 INTERCONTINENTAL EXCHANGE INC 6/30/2020 6/15/2020 6/30/2020 0.000000 3,858.60 3,858.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 459200101 20200610S000160 20,876.000 INTERNATIONAL BUSINESS MACHINE 6/10/2020 5/7/2020 6/10/2020 0.000000 34,027.88 34,027.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 459506101 20200406S000050 2,993.000 INTERNATIONAL FLAVORS & FRAGRA 4/6/2020 3/25/2020 4/6/2020 0.000000 2,244.75 2,244.75 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX DVC 459506101 20200406S000050 -2,993.000 INTERNATIONAL FLAVORS & FRAGRA 4/6/2020 3/25/2020 4/6/2020 0.000000 -2,244.75 -2,244.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 459506101 20200406S000100 2,472.000 INTERNATIONAL FLAVORS & FRAGRA 4/6/2020 3/25/2020 4/6/2020 0.000000 1,854.00 1,854.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 459506101 20200406S000110 521.000 INTERNATIONAL FLAVORS & FRAGRA 4/6/2020 3/25/2020 4/6/2020 0.000000 390.75 390.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 460146103 20200615S000200 9,243.000 INTERNATIONAL PAPER CO 6/15/2020 5/26/2020 6/15/2020 0.000000 4,737.04 4,737.04 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 460690100 20200615S000290 9,139.000 INTERPUBLIC GROUP OF COS INC/T 6/15/2020 5/29/2020 6/15/2020 0.000000 2,330.45 2,330.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 461202103 20200420S000030 7,891.000 INTUIT INC 4/20/2020 4/9/2020 4/20/2020 0.000000 4,182.23 4,182.23 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 46284V101 20200406S000040 8,048.000 IRON MOUNTAIN INC 4/6/2020 3/13/2020 4/6/2020 0.000000 4,977.69 4,977.69 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 46625H100 20200430S000140 95,076.000 JPMORGAN CHASE & CO 4/30/2020 4/3/2020 4/30/2020 0.000000 85,568.40 85,568.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 469814107 20200617S000050 3,194.000 JACOBS ENGINEERING GROUP INC 6/17/2020 5/19/2020 6/17/2020 0.000000 606.86 606.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 478160104 20200609S005120 62,038.000 JOHNSON & JOHNSON 6/9/2020 5/22/2020 6/9/2020 0.000000 62,658.38 62,658.38 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 48203R104 20200622S000040 7,890.000 JUNIPER NETWORKS INC 6/22/2020 5/29/2020 6/22/2020 0.000000 1,578.00 1,578.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 482480100 20200602S000080 3,719.000 KLA CORP 6/2/2020 5/15/2020 6/2/2020 0.000000 3,161.15 3,161.15 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 485170302 20200408S000090 2,609.000 KANSAS CITY SOUTHERN 4/8/2020 3/6/2020 4/8/2020 0.000000 1,043.60 1,043.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 487836108 20200615S000280 5,869.000 KELLOGG CO 6/15/2020 5/29/2020 6/15/2020 0.000000 3,345.33 3,345.33 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 493267108 20200615S000240 23,217.000 KEYCORP 6/15/2020 6/1/2020 6/15/2020 0.000000 4,295.15 4,295.15 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 494368103 20200402S000110 9,025.000 KIMBERLY-CLARK CORP 4/2/2020 3/5/2020 4/2/2020 0.000000 9,656.75 9,656.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 49446R109 20200415S000050 12,799.000 KIMCO REALTY CORP 4/15/2020 4/1/2020 4/15/2020 0.000000 3,583.72 3,583.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 49456B101 20200515S000270 45,915.000 KINDER MORGAN INC 5/15/2020 5/1/2020 5/15/2020 0.000000 12,052.69 12,052.69 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 500255104 20200401S000220 4,389.000 KOHL'S CORP 4/1/2020 3/17/2020 4/1/2020 0.000000 3,089.86 3,089.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 500754106 20200626S000230 14,680.000 KRAFT HEINZ CO/THE 6/26/2020 5/28/2020 6/26/2020 0.000000 5,872.00 5,872.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 501044101 20200601S000130 18,904.000 KROGER CO/THE 6/1/2020 5/14/2020 6/1/2020 0.000000 3,024.64 3,024.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 502431109 20200616S000060 5,211.000 L3HARRIS TECHNOLOGIES INC 6/16/2020 6/1/2020 6/16/2020 0.000000 4,429.35 4,429.35 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 512807108 20200408S000100 4,066.000 LAM RESEARCH CORP 4/8/2020 3/24/2020 4/8/2020 0.000000 4,675.90 4,675.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 513272104 20200605S000050 3,443.000 LAMB WESTON HOLDINGS INC 6/5/2020 5/7/2020 6/5/2020 0.000000 791.89 791.89 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 524660107 20200415S000140 3,689.000 LEGGETT & PLATT INC 4/15/2020 3/12/2020 4/15/2020 0.000000 1,475.60 1,475.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 525327102 20200402S000090 3,730.000 LEIDOS HOLDINGS INC 4/2/2020 3/13/2020 4/2/2020 0.000000 1,268.20 1,268.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 525327102 20200630S000210 3,074.000 LEIDOS HOLDINGS INC 6/30/2020 6/12/2020 6/30/2020 0.000000 1,045.16 1,045.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 526057104 20200505S000020 8,484.000 LENNAR CORP 5/5/2020 4/20/2020 5/5/2020 0.000000 1,060.50 1,060.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 532457108 20200610S000140 19,916.000 ELI LILLY AND CO 6/10/2020 5/14/2020 6/10/2020 0.000000 14,737.84 14,737.84 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 534187109 20200501S000060 6,012.000 LINCOLN NATIONAL CORP 5/1/2020 4/9/2020 5/1/2020 0.000000 2,404.80 2,404.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 539830109 20200626S000190 5,851.000 LOCKHEED MARTIN CORP 6/26/2020 5/29/2020 6/26/2020 0.000000 14,042.40 14,042.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 540424108 20200609S005130 6,030.000 LOEWS CORP 6/9/2020 5/26/2020 6/9/2020 0.000000 376.88 376.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 548661107 20200506S000040 23,234.000 LOWE'S COS INC 5/6/2020 4/21/2020 5/6/2020 0.000000 12,778.70 12,778.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 55261F104 20200630S000310 3,111.000 M&T BANK CORP 6/30/2020 5/29/2020 6/30/2020 0.000000 3,422.10 3,422.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 552953101 20200615S000190 11,895.000 MGM RESORTS INTERNATIONAL 6/15/2020 6/9/2020 6/15/2020 0.000000 29.74 29.74 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 55354G100 20200529S000270 1,997.000 MSCI INC 5/29/2020 5/14/2020 5/29/2020 0.000000 1,357.96 1,357.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 55616P104 20200401S000150 7,816.000 MACY'S INC 4/1/2020 3/12/2020 4/1/2020 0.000000 2,950.54 2,950.54 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 55616P104 20200401S000170 845.000 MACY'S INC 4/1/2020 3/12/2020 4/1/2020 0.000000 318.99 318.99 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 56585A102 20200610S000180 15,306.000 MARATHON PETROLEUM CORP 6/10/2020 5/19/2020 6/10/2020 0.000000 8,877.48 8,877.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 57060D108 20200527S000060 894.000 MARKETAXESS HOLDINGS INC 5/27/2020 5/12/2020 5/27/2020 0.000000 536.40 536.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 571748102 20200515S000120 15,298.000 MARSH & MCLENNAN COS INC 5/15/2020 4/7/2020 5/15/2020 0.000000 6,960.59 6,960.59 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 573284106 20200630S000200 1,190.000 MARTIN MARIETTA MATERIALS INC 6/30/2020 5/29/2020 6/30/2020 0.000000 654.50 654.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 573284106 20200630S000220 283.000 MARTIN MARIETTA MATERIALS INC 6/30/2020 5/29/2020 6/30/2020 0.000000 155.65 155.65 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 574599106 20200511S000050 8,612.000 MASCO CORP 5/11/2020 4/9/2020 5/11/2020 0.000000 1,162.62 1,162.62 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 57636Q104 20200508S000170 26,910.000 MASTERCARD INC 5/8/2020 4/8/2020 5/8/2020 0.000000 10,764.00 10,764.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 57772K101 20200612S000350 6,379.000 MAXIM INTEGRATED PRODUCTS INC 6/12/2020 5/27/2020 6/12/2020 0.000000 3,061.92 3,061.92 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 579780206 20200427S000040 3,746.000 MCCORMICK & CO INC/MD 4/27/2020 4/9/2020 4/27/2020 0.000000 2,322.52 2,322.52 0.00

Transaction Detail

S&P 500 INDEX - KR3F19020002 Period :  4/1/2020 to 6/30/2020

Page 211 of 278
Report Timestamp: Wed Aug 5 2020 04:00:00 PM

Special Called Investment Committee Meeting - Addendum - Standard Reports

376



.

Reporting

Account

Number

Source Account
Trans.

Code

Link

Ref

Mellon

Security ID

Transaction

No./Client Ref
Shares/Par Transaction Description

Broker

Name

Reported

Date

Trade

Date

Contract

Settle Date
Base Price Base Cost

Base Txn

Amount
Base Gain/Loss

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 580135101 20200615S000260 17,752.000 MCDONALD'S CORP 6/15/2020 5/29/2020 6/15/2020 0.000000 22,190.00 22,190.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 58155Q103 20200401S000070 4,634.000 MCKESSON CORP 4/1/2020 2/28/2020 4/1/2020 0.000000 1,899.94 1,899.94 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 58933Y105 20200407S000030 71,362.000 MERCK & CO INC 4/7/2020 3/13/2020 4/7/2020 0.000000 43,530.82 43,530.82 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 59156R108 20200612S000300 18,426.000 METLIFE INC 6/12/2020 5/7/2020 6/12/2020 0.000000 8,475.96 8,475.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 594918104 20200611S000190 179,824.000 MICROSOFT CORP 6/11/2020 5/20/2020 6/11/2020 0.000000 91,710.24 91,710.24 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 595017104 20200604S000170 5,633.000 MICROCHIP TECHNOLOGY INC 6/4/2020 5/20/2020 6/4/2020 0.000000 2,070.13 2,070.13 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 59522J103 20200430S000090 3,458.000 MID-AMERICA APARTMENT COMMUNIT 4/30/2020 4/14/2020 4/30/2020 0.000000 3,458.00 3,458.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 609207105 20200414S000050 43,645.000 MONDELEZ INTERNATIONAL INC 4/14/2020 3/30/2020 4/14/2020 0.000000 12,438.83 12,438.83 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 615369105 20200610S000060 3,827.000 MOODY'S CORP 6/10/2020 5/19/2020 6/10/2020 0.000000 2,143.12 2,143.12 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 617446448 20200515S000170 37,289.000 MORGAN STANLEY 5/15/2020 4/29/2020 5/15/2020 0.000000 13,051.15 13,051.15 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 61945C103 20200618S000070 8,242.000 MOSAIC CO/THE 6/18/2020 6/3/2020 6/18/2020 0.000000 412.10 412.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 620076307 20200415S000130 4,802.000 MOTOROLA SOLUTIONS INC 4/15/2020 3/12/2020 4/15/2020 0.000000 3,073.28 3,073.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 629377508 20200515S000180 5,930.000 NRG ENERGY INC 5/15/2020 4/30/2020 5/15/2020 0.000000 1,779.00 1,779.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 631103108 20200626S000250 2,650.000 NASDAQ INC 6/26/2020 6/11/2020 6/26/2020 0.000000 1,298.50 1,298.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 64110D104 20200422S000030 6,918.000 NETAPP INC 4/22/2020 4/2/2020 4/22/2020 0.000000 3,320.64 3,320.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 651229106 20200615S000230 8,982.000 NEWELL BRANDS INC 6/15/2020 5/28/2020 6/15/2020 0.000000 2,065.86 2,065.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 651639106 20200618S000080 19,325.000 NEWMONT CORP 6/18/2020 6/3/2020 6/18/2020 0.000000 4,831.25 4,831.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 65249B109 20200415S000230 662.000 NEWS CORP 4/15/2020 3/10/2020 4/15/2020 0.000000 66.20 66.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 65249B109 20200415S000240 10,229.000 NEWS CORP 4/15/2020 3/10/2020 4/15/2020 0.000000 1,022.90 1,022.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 65249B208 20200415S000070 3,413.000 NEWS CORP 4/15/2020 3/10/2020 4/15/2020 0.000000 341.30 341.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 65339F101 20200615S000120 11,521.000 NEXTERA ENERGY INC 6/15/2020 6/1/2020 6/15/2020 0.000000 16,129.40 16,129.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 654106103 20200401S000130 32,045.000 NIKE INC 4/1/2020 2/28/2020 4/1/2020 0.000000 7,851.03 7,851.03 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 65473P105 20200520S000080 11,323.000 NISOURCE INC 5/20/2020 4/29/2020 5/20/2020 0.000000 2,377.83 2,377.83 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 655044105 20200526S000060 11,274.000 NOBLE ENERGY INC 5/26/2020 5/8/2020 5/26/2020 0.000000 225.48 225.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 655844108 20200610S000080 6,146.000 NORFOLK SOUTHERN CORP 6/10/2020 5/7/2020 6/10/2020 0.000000 5,777.24 5,777.24 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 665859104 20200401S000120 4,423.000 NORTHERN TRUST CORP 4/1/2020 3/12/2020 4/1/2020 0.000000 3,096.10 3,096.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 665859104 20200401S000140 1,516.000 NORTHERN TRUST CORP 4/1/2020 3/12/2020 4/1/2020 0.000000 1,061.20 1,061.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 666807102 20200617S000060 3,695.000 NORTHROP GRUMMAN CORP 6/17/2020 5/29/2020 6/17/2020 0.000000 5,357.75 5,357.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 668771108 20200624S000020 13,244.000 NORTONLIFELOCK INC 6/24/2020 6/9/2020 6/24/2020 0.000000 1,655.50 1,655.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 670346105 20200511S000030 9,191.000 NUCOR CORP 5/11/2020 3/30/2020 5/11/2020 0.000000 3,699.38 3,699.38 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 67066G104 20200626S000270 14,426.000 NVIDIA CORP 6/26/2020 6/4/2020 6/26/2020 0.000000 2,308.16 2,308.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 674599105 20200415S000210 23,517.000 OCCIDENTAL PETROLEUM CORP 4/15/2020 3/9/2020 4/15/2020 0.000000 18,578.43 18,578.43 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 679580100 20200617S000070 2,258.000 OLD DOMINION FREIGHT LINE INC 6/17/2020 6/2/2020 6/17/2020 0.000000 338.70 338.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 681919106 20200408S000110 5,732.000 OMNICOM GROUP INC 4/8/2020 3/9/2020 4/8/2020 0.000000 3,725.80 3,725.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 682680103 20200514S000220 12,522.000 ONEOK INC 5/14/2020 4/24/2020 5/14/2020 0.000000 11,708.07 11,708.07 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 68389X105 20200423S000020 65,672.000 ORACLE CORP 4/23/2020 4/8/2020 4/23/2020 0.000000 15,761.28 15,761.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 68902V107 20200610S000070 9,562.000 OTIS WORLDWIDE CORP 6/10/2020 5/21/2020 6/10/2020 0.000000 1,912.40 1,912.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 693475105 20200505S000010 13,282.000 PNC FINANCIAL SERVICES GROUP I 5/5/2020 4/15/2020 5/5/2020 0.000000 15,274.30 15,274.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 693506107 20200612S000280 5,574.000 PPG INDUSTRIES INC 6/12/2020 5/8/2020 6/12/2020 0.000000 2,842.74 2,842.74 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 69351T106 20200401S000090 19,034.000 PPL CORP 4/1/2020 3/9/2020 4/1/2020 0.000000 7,899.11 7,899.11 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 693718108 20200602S000060 8,153.000 PACCAR INC 6/2/2020 5/11/2020 6/2/2020 0.000000 2,608.96 2,608.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 695156109 20200415S000260 2,653.000 PACKAGING CORP OF AMERICA 4/15/2020 3/12/2020 4/15/2020 0.000000 2,095.87 2,095.87 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 701094104 20200605S000070 3,028.000 PARKER-HANNIFIN CORP 6/5/2020 5/7/2020 6/5/2020 0.000000 2,664.64 2,664.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 704326107 20200528S000210 7,509.000 PAYCHEX INC 5/28/2020 5/14/2020 5/28/2020 0.000000 4,655.58 4,655.58 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 712704105 20200515S000090 10,469.000 PEOPLE'S UNITED FINANCIAL INC 5/15/2020 4/30/2020 5/15/2020 0.000000 1,884.42 1,884.42 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 713448108 20200630S000190 32,869.000 PEPSICO INC 6/30/2020 6/4/2020 6/30/2020 0.000000 33,608.55 33,608.55 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 714046109 20200508S000120 3,114.000 PERKINELMER INC 5/8/2020 4/16/2020 5/8/2020 0.000000 217.98 217.98 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX DV 714046109 20200508S000130 254.000 PERKINELMER INC 5/8/2020 4/16/2020 5/8/2020 0.000000 17.78 17.78 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 717081103 20200605S000100 130,449.000 PFIZER INC 6/5/2020 5/7/2020 6/5/2020 0.000000 49,570.62 49,570.62 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 718172109 20200409S000100 43,610.000 PHILIP MORRIS INTERNATIONAL IN 4/9/2020 3/20/2020 4/9/2020 0.000000 49,492.99 49,492.99 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 718172109 20200409S000110 43,610.000 PHILIP MORRIS INTERNATIONAL IN 4/9/2020 3/20/2020 4/9/2020 0.000000 1,530.71 1,530.71 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 718546104 20200601S000200 10,474.000 PHILLIPS 66 6/1/2020 5/15/2020 6/1/2020 0.000000 9,426.60 9,426.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 723484101 20200601S000110 2,650.000 PINNACLE WEST CAPITAL CORP 6/1/2020 5/1/2020 6/1/2020 0.000000 2,073.63 2,073.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 723787107 20200414S000070 5,021.000 PIONEER NATURAL RESOURCES CO 4/14/2020 3/30/2020 4/14/2020 0.000000 2,761.55 2,761.55 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 74144T108 20200630S000130 5,397.000 T ROWE PRICE GROUP INC 6/30/2020 6/12/2020 6/30/2020 0.000000 4,857.30 4,857.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 74251V102 20200626S000180 6,087.000 PRINCIPAL FINANCIAL GROUP INC 6/26/2020 5/29/2020 6/26/2020 0.000000 3,408.72 3,408.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 742718109 20200515S000250 75,595.000 PROCTER & GAMBLE CO/THE 5/15/2020 4/23/2020 5/15/2020 0.000000 59,772.97 59,772.97 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 743315103 20200415S000180 17,722.000 PROGRESSIVE CORP/THE 4/15/2020 4/6/2020 4/15/2020 0.000000 1,772.20 1,772.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 74340W103 20200630S000150 17,052.000 PROLOGIS INC 6/30/2020 6/15/2020 6/30/2020 0.000000 9,890.16 9,890.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 744320102 20200618S000090 9,476.000 PRUDENTIAL FINANCIAL INC 6/18/2020 5/22/2020 6/18/2020 0.000000 10,423.60 10,423.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 744573106 20200630S000290 11,681.000 PUBLIC SERVICE ENTERPRISE GROU 6/30/2020 6/8/2020 6/30/2020 0.000000 5,723.69 5,723.69 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 74460D109 20200630S000170 3,470.000 PUBLIC STORAGE 6/30/2020 6/12/2020 6/30/2020 0.000000 6,940.00 6,940.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 745867101 20200403S000050 7,140.000 PULTEGROUP INC 4/3/2020 3/12/2020 4/3/2020 0.000000 856.80 856.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 747525103 20200625S000080 26,915.000 QUALCOMM INC 6/25/2020 6/3/2020 6/25/2020 0.000000 17,494.75 17,494.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 74762E102 20200415S000270 4,313.000 QUANTA SERVICES INC 4/15/2020 4/3/2020 4/15/2020 0.000000 215.65 215.65 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 74834L100 20200421S000040 4,083.000 QUEST DIAGNOSTICS INC 4/21/2020 4/6/2020 4/21/2020 0.000000 2,286.48 2,286.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 751212101 20200413S000060 1,394.000 RALPH LAUREN CORP 4/10/2020 3/26/2020 4/10/2020 0.000000 958.38 958.38 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 754730109 20200415S000320 3,743.000 RAYMOND JAMES FINANCIAL INC 4/15/2020 3/31/2020 4/15/2020 0.000000 1,384.91 1,384.91 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 75513E101 20200618S000100 34,600.000 RAYTHEON TECHNOLOGIES CORP 6/18/2020 5/14/2020 6/18/2020 0.000000 16,435.00 16,435.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 756109104 20200415S000310 9,880.000 REALTY INCOME CORP 4/15/2020 3/31/2020 4/15/2020 0.000000 2,302.04 2,302.04 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 756109104 20200515S000260 8,078.000 REALTY INCOME CORP 5/15/2020 4/30/2020 5/15/2020 0.000000 1,882.17 1,882.17 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 756109104 20200615S000270 8,078.000 REALTY INCOME CORP 6/15/2020 5/29/2020 6/15/2020 0.000000 1,882.17 1,882.17 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 758849103 20200526S000050 3,950.000 REGENCY CENTERS CORP 5/26/2020 5/15/2020 5/26/2020 0.000000 2,350.25 2,350.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 7591EP100 20200401S000100 25,395.000 REGIONS FINANCIAL CORP 4/1/2020 3/5/2020 4/1/2020 0.000000 3,936.23 3,936.23 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 760759100 20200415S000250 6,385.000 REPUBLIC SERVICES INC 4/15/2020 3/31/2020 4/15/2020 0.000000 2,585.93 2,585.93 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 761152107 20200618S000110 3,389.000 RESMED INC 6/18/2020 5/13/2020 6/18/2020 0.000000 1,321.71 1,321.71 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 770323103 20200615S000090 2,771.000 ROBERT HALF INTERNATIONAL INC 6/15/2020 5/22/2020 6/15/2020 0.000000 942.14 942.14 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 773903109 20200610S000190 2,724.000 ROCKWELL AUTOMATION INC 6/10/2020 5/15/2020 6/10/2020 0.000000 2,778.48 2,778.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 775711104 20200610S000020 3,319.000 ROLLINS INC 6/10/2020 5/8/2020 6/10/2020 0.000000 265.52 265.52 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 776696106 20200422S000020 3,154.000 ROPER TECHNOLOGIES INC 4/22/2020 4/7/2020 4/22/2020 0.000000 1,616.43 1,616.43 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 78409V104 20200610S000170 5,761.000 S&P GLOBAL INC 6/10/2020 5/26/2020 6/10/2020 0.000000 3,859.87 3,859.87 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 78410G104 20200618S000120 2,654.000 SBA COMMUNICATIONS CORP 6/18/2020 5/27/2020 6/18/2020 0.000000 1,234.11 1,234.11 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 78440X101 20200415S000170 2,471.000 SL GREEN REALTY CORP 4/15/2020 3/30/2020 4/15/2020 0.000000 728.95 728.95 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 78440X101 20200515S000210 2,235.000 SL GREEN REALTY CORP 5/15/2020 4/29/2020 5/15/2020 0.000000 659.33 659.33 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 78440X101 20200515S000220 236.000 SL GREEN REALTY CORP 5/15/2020 4/29/2020 5/15/2020 0.000000 69.62 69.62 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 78440X101 20200615S000300 1,921.000 SL GREEN REALTY CORP 6/15/2020 5/28/2020 6/15/2020 0.000000 566.70 566.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 806857108 20200409S000150 32,791.000 SCHLUMBERGER LTD 4/9/2020 2/11/2020 4/9/2020 0.000000 16,395.50 16,395.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 808513105 20200522S000140 26,949.000 CHARLES SCHWAB CORP/THE 5/22/2020 5/7/2020 5/22/2020 0.000000 4,850.82 4,850.82 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 81211K100 20200619S000140 3,642.000 SEALED AIR CORP 6/19/2020 6/4/2020 6/19/2020 0.000000 582.72 582.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 816851109 20200415S000220 7,901.000 SEMPRA ENERGY 4/15/2020 3/19/2020 4/15/2020 0.000000 8,256.55 8,256.55 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 824348106 20200605S000090 1,937.000 SHERWIN-WILLIAMS CO/THE 6/5/2020 5/21/2020 6/5/2020 0.000000 2,595.58 2,595.58 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 83088M102 20200611S000160 4,016.000 SKYWORKS SOLUTIONS INC 6/11/2020 5/20/2020 6/11/2020 0.000000 1,767.04 1,767.04 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 831865209 20200515S000230 3,231.000 AO SMITH CORP 5/15/2020 4/29/2020 5/15/2020 0.000000 775.44 775.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 831865209 20200515S000280 924.000 AO SMITH CORP 5/15/2020 4/29/2020 5/15/2020 0.000000 221.76 221.76 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX DV 832696405 20200601S000080 2,688.000 JM SMUCKER CO/THE 6/1/2020 5/14/2020 6/1/2020 0.000000 2,365.44 2,365.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 833034101 20200610S000120 1,293.000 SNAP-ON INC 6/10/2020 5/20/2020 6/10/2020 0.000000 1,396.44 1,396.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 842587107 20200608S000050 24,720.000 SOUTHERN CO/THE 6/8/2020 5/15/2020 6/8/2020 0.000000 15,820.80 15,820.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 854502101 20200616S000050 3,583.000 STANLEY BLACK & DECKER INC 6/16/2020 6/1/2020 6/16/2020 0.000000 2,472.27 2,472.27 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 855244109 20200522S000150 27,838.000 STARBUCKS CORP 5/22/2020 5/7/2020 5/22/2020 0.000000 11,413.58 11,413.58 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 857477103 20200415S000280 11,022.000 STATE STREET CORP 4/15/2020 3/31/2020 4/15/2020 0.000000 5,731.44 5,731.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 863667101 20200430S000100 9,760.000 STRYKER CORP 4/30/2020 3/30/2020 4/30/2020 0.000000 5,612.00 5,612.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 87165B103 20200514S000230 13,304.000 SYNCHRONY FINANCIAL 5/14/2020 5/1/2020 5/14/2020 0.000000 2,926.88 2,926.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 871829107 20200424S000050 15,466.000 SYSCO CORP 4/24/2020 4/2/2020 4/24/2020 0.000000 6,959.70 6,959.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 87612E106 20200610S000050 11,945.000 TARGET CORP 6/10/2020 5/19/2020 6/10/2020 0.000000 7,883.70 7,883.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 879369106 20200615S000210 1,091.000 TELEFLEX INC 6/15/2020 5/14/2020 6/15/2020 0.000000 370.94 370.94 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 882508104 20200518S000050 22,034.000 TEXAS INSTRUMENTS INC 5/18/2020 5/1/2020 5/18/2020 0.000000 19,830.60 19,830.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 883203101 20200401S000040 6,398.000 TEXTRON INC 4/1/2020 3/12/2020 4/1/2020 0.000000 127.96 127.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 883556102 20200416S000050 11,240.000 THERMO FISHER SCIENTIFIC INC 4/16/2020 3/13/2020 4/16/2020 0.000000 2,472.80 2,472.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 88579Y101 20200612S000320 13,555.000 3M CO 6/12/2020 5/21/2020 6/12/2020 0.000000 19,925.85 19,925.85 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 886547108 20200413S000050 3,026.000 TIFFANY & CO 4/10/2020 3/19/2020 4/10/2020 0.000000 1,755.08 1,755.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 892356106 20200609S005100 2,791.000 TRACTOR SUPPLY CO 6/9/2020 5/22/2020 6/9/2020 0.000000 976.85 976.85 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 89417E109 20200630S000360 5,962.000 TRAVELERS COS INC/THE 6/30/2020 6/9/2020 6/30/2020 0.000000 5,067.70 5,067.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 89832Q109 20200601S000240 31,611.000 TRUIST FINANCIAL CORP 6/1/2020 5/14/2020 6/1/2020 0.000000 14,224.95 14,224.95 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 902494103 20200615S000070 6,958.000 TYSON FOODS INC 6/15/2020 5/29/2020 6/15/2020 0.000000 2,922.36 2,922.36 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 902653104 20200430S000170 8,883.000 UDR INC 4/30/2020 4/8/2020 4/30/2020 0.000000 3,197.88 3,197.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 902973304 20200415S000190 43,084.000 US BANCORP 4/15/2020 3/30/2020 4/15/2020 0.000000 18,095.28 18,095.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 907818108 20200630S000320 16,363.000 UNION PACIFIC CORP 6/30/2020 5/28/2020 6/30/2020 0.000000 15,872.11 15,872.11 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 911312106 20200610S000200 16,518.000 UNITED PARCEL SERVICE INC 6/10/2020 5/22/2020 6/10/2020 0.000000 16,683.18 16,683.18 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 91324P102 20200630S000180 21,883.000 UNITEDHEALTH GROUP INC 6/30/2020 6/19/2020 6/30/2020 0.000000 27,353.75 27,353.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 91529Y106 20200515S000100 6,253.000 UNUM GROUP 5/15/2020 4/24/2020 5/15/2020 0.000000 1,782.11 1,782.11 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 918204108 20200622S000030 7,564.000 VF CORP 6/22/2020 6/9/2020 6/22/2020 0.000000 3,630.72 3,630.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 91913Y100 20200603S000090 9,680.000 VALERO ENERGY CORP 6/3/2020 5/13/2020 6/3/2020 0.000000 9,486.40 9,486.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 92276F100 20200414S000090 11,299.000 VENTAS INC 4/14/2020 3/31/2020 4/14/2020 0.000000 8,954.46 8,954.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 92343V104 20200501S000070 125,368.000 VERIZON COMMUNICATIONS INC 5/1/2020 4/9/2020 5/1/2020 0.000000 77,101.32 77,101.32 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 92345Y106 20200630S000260 3,785.000 VERISK ANALYTICS INC 6/30/2020 6/12/2020 6/30/2020 0.000000 1,021.95 1,021.95 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 92556H206 20200401S000230 15,147.000 VIACOMCBS INC 4/1/2020 3/13/2020 4/1/2020 0.000000 3,635.28 3,635.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 92826C839 20200602S000090 40,351.000 VISA INC 6/2/2020 5/13/2020 6/2/2020 0.000000 12,105.30 12,105.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 929042109 20200522S000120 3,734.000 VORNADO REALTY TRUST 5/22/2020 5/8/2020 5/22/2020 0.000000 2,464.44 2,464.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 929160109 20200605S000080 3,120.000 VULCAN MATERIALS CO 6/5/2020 5/21/2020 6/5/2020 0.000000 1,060.80 1,060.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 92939U106 20200601S000180 7,435.000 WEC ENERGY GROUP INC 6/1/2020 5/13/2020 6/1/2020 0.000000 4,702.64 4,702.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 929740108 20200522S000130 4,292.000 WESTINGHOUSE AIR BRAKE TECHNOL 5/22/2020 5/7/2020 5/22/2020 0.000000 515.04 515.04 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 931142103 20200406S000060 39,762.000 WALMART INC 4/6/2020 3/19/2020 4/6/2020 0.000000 21,471.48 21,471.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 931142103 20200601S000070 33,439.000 WALMART INC 6/1/2020 5/7/2020 6/1/2020 0.000000 18,057.06 18,057.06 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 931427108 20200612S000330 17,673.000 WALGREENS BOOTS ALLIANCE INC 6/12/2020 5/19/2020 6/12/2020 0.000000 8,085.40 8,085.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 94106L109 20200619S000130 9,200.000 WASTE MANAGEMENT INC 6/19/2020 6/4/2020 6/19/2020 0.000000 5,014.00 5,014.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 949746101 20200601S000170 90,721.000 WELLS FARGO & CO 6/1/2020 5/7/2020 6/1/2020 0.000000 46,267.71 46,267.71 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 95040Q104 20200528S000200 9,564.000 WELLTOWER INC 5/28/2020 5/18/2020 5/28/2020 0.000000 5,834.04 5,834.04 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 958102105 20200417S000030 9,015.000 WESTERN DIGITAL CORP 4/17/2020 4/2/2020 4/17/2020 0.000000 4,507.50 4,507.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 959802109 20200630S000330 9,684.000 WESTERN UNION CO/THE 6/30/2020 6/15/2020 6/30/2020 0.000000 2,178.90 2,178.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 96145D105 20200528S000190 6,079.000 WESTROCK CO 5/28/2020 5/18/2020 5/28/2020 0.000000 1,215.80 1,215.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 963320106 20200615S000180 1,490.000 WHIRLPOOL CORP 6/15/2020 5/14/2020 6/15/2020 0.000000 1,788.00 1,788.00 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX DV 969457100 20200629S000190 27,996.000 WILLIAMS COS INC/THE 6/29/2020 6/11/2020 6/29/2020 0.000000 11,198.40 11,198.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 98389B100 20200420S000020 14,698.000 XCEL ENERGY INC 4/20/2020 3/12/2020 4/20/2020 0.000000 6,320.14 6,320.14 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 983919101 20200603S000080 5,928.000 XILINX INC 6/3/2020 5/12/2020 6/3/2020 0.000000 2,252.64 2,252.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 98419M100 20200625S000070 4,245.000 XYLEM INC/NY 6/25/2020 5/27/2020 6/25/2020 0.000000 1,103.70 1,103.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 98421M106 20200430S000130 5,211.000 XEROX HOLDINGS CORP 4/30/2020 3/27/2020 4/30/2020 0.000000 1,302.75 1,302.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 988498101 20200612S000340 7,130.000 YUM! BRANDS INC 6/12/2020 5/28/2020 6/12/2020 0.000000 3,351.10 3,351.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 98956P102 20200430S000110 5,765.000 ZIMMER BIOMET HOLDINGS INC 4/30/2020 3/26/2020 4/30/2020 0.000000 1,383.60 1,383.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 989701107 20200521S000120 4,018.000 ZIONS BANCORP NA 5/21/2020 5/7/2020 5/21/2020 0.000000 1,366.12 1,366.12 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 98978V103 20200601S000090 14,438.000 ZOETIS INC 6/1/2020 4/16/2020 6/1/2020 0.000000 2,887.60 2,887.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G0176J109 20200401S000280 2,604.000 ALLEGION PLC 4/1/2020 3/16/2020 3/31/2020 0.000000 833.28 833.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G0176J109 20200630S000410 2,146.000 ALLEGION PLC 6/30/2020 6/15/2020 6/30/2020 0.000000 686.72 686.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G0177J108 20200605A000170 0.000 ALLERGAN PLC 5/20/2020 4/20/2020 5/20/2020 0.000000 7,363.74 7,363.74 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G0250X107 20200617S000010 4,422.000 AMCOR PLC 6/17/2020 5/27/2020 6/17/2020 0.000000 508.53 508.53 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G0250X107 20200617S000020 33,767.000 AMCOR PLC 6/17/2020 5/27/2020 6/17/2020 0.000000 3,883.21 3,883.21 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G0403H108 20200515S000310 5,519.000 AON PLC 5/15/2020 4/30/2020 5/15/2020 0.000000 2,428.36 2,428.36 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G1151C101 20200515S000330 19,251.000 ACCENTURE PLC 5/15/2020 4/15/2020 5/15/2020 0.000000 15,400.80 15,400.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G29183103 20200529S000310 9,745.000 EATON CORP PLC 5/29/2020 5/13/2020 5/29/2020 0.000000 7,113.85 7,113.85 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G3223R108 20200610S000220 961.000 EVEREST RE GROUP LTD 6/10/2020 5/26/2020 6/10/2020 0.000000 1,489.55 1,489.55 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G47567105 20200515S000300 12,155.000 IHS MARKIT LTD 5/15/2020 4/29/2020 5/15/2020 0.000000 2,066.35 2,066.35 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G491BT108 20200603S000060 8,773.000 INVESCO LTD 6/3/2020 5/8/2020 6/3/2020 0.000000 1,359.82 1,359.82 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G51502105 20200413S000090 21,622.000 JOHNSON CONTROLS INTERNATIONAL 4/10/2020 3/13/2020 4/10/2020 0.000000 5,621.72 5,621.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G5494J103 20200617S000100 12,662.000 LINDE PLC 6/17/2020 6/2/2020 6/17/2020 0.000000 12,193.51 12,193.51 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G5960L103 20200417S000070 37,570.000 MEDTRONIC PLC 4/17/2020 3/26/2020 4/17/2020 0.000000 20,287.80 20,287.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G6518L108 20200618S000170 8,387.000 NIELSEN HOLDINGS PLC 6/18/2020 6/3/2020 6/18/2020 0.000000 503.22 503.22 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G7945M107 20200408S000170 6,480.000 SEAGATE TECHNOLOGY PLC 4/8/2020 3/24/2020 4/8/2020 0.000000 4,212.00 4,212.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G7S00T104 20200501S005220 5,095.000 PENTAIR PLC 5/1/2020 4/16/2020 5/1/2020 0.000000 968.05 968.05 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G8473T100 20200626S005230 1,958.000 STERIS PLC 6/26/2020 6/11/2020 6/26/2020 0.000000 724.46 724.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G87110105 20200408S000140 11,779.000 TECHNIPFMC PLC 4/8/2020 3/23/2020 4/8/2020 0.000000 1,531.27 1,531.27 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G96629103 20200415S000340 3,897.000 WILLIS TOWERS WATSON PLC 4/15/2020 3/30/2020 4/15/2020 0.000000 2,649.96 2,649.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G97822103 20200616S000100 3,208.000 PERRIGO CO PLC 6/16/2020 5/28/2020 6/16/2020 0.000000 721.80 721.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV H1467J104 20200413S000080 12,703.000 CHUBB LTD 4/10/2020 3/19/2020 4/10/2020 0.000000 9,527.25 9,527.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV H2906T109 20200630S000420 3,337.000 GARMIN LTD 6/30/2020 6/12/2020 6/30/2020 0.000000 2,035.57 2,035.57 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV H84989104 20200605S000220 7,884.000 TE CONNECTIVITY LTD 6/5/2020 5/21/2020 6/5/2020 0.000000 3,784.32 3,784.32 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV N53745100 20200615S000340 6,051.000 LYONDELLBASELL INDUSTRIES NV 6/15/2020 6/5/2020 6/15/2020 0.000000 6,353.55 6,353.55 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV V7780T103 20200407S000040 4,525.000 ROYAL CARIBBEAN CRUISES LTD 4/6/2020 3/5/2020 4/6/2020 0.000000 3,529.50 3,529.50 0.00

INTEREST 0.000 1,050.69 1,050.69 0.00

U.S. DOLLAR 0.000 1,050.69 1,050.69 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX IT 996085619 20200402S000120 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/2/2020 4/2/2020 4/1/2020 0.000000 658.16 658.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX IT 996085619 20200504S000030 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/4/2020 5/4/2020 5/1/2020 0.000000 205.67 205.67 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX IT 996085619 20200602S000100 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/2/2020 6/2/2020 6/1/2020 0.000000 186.39 186.39 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CD NA9123459 20200401S000290 0.000 CR INTEREST-ACCOUNT 9567748400 4/1/2020 3/31/2020 3/31/2020 0.000000 0.15 0.15 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW NA9123459 20200401S000300 0.000 DR INTEREST-ACCOUNT 9567748400 4/1/2020 3/31/2020 3/31/2020 0.000000 -45.13 -45.13 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CD NA9123459 20200413S000100
10A.. 0.000 OD CHRG WRITE-OFF 3/31/2020 3/31/2020 3/31/2020 0.000000 45.13 45.13 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CD NA9123459 20200501S005200 0.000 CR INTEREST-ACCOUNT 9567748400 5/1/2020 4/30/2020 4/30/2020 0.000000 0.06 0.06 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CD NA9123459 20200601S000220 0.000 CR INTEREST-ACCOUNT 9567748400 6/1/2020 5/29/2020 5/29/2020 0.000000 0.26 0.26 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW NA9123459 20200601S000230 0.000 DR INTEREST-ACCOUNT 9567748400 6/1/2020 5/29/2020 5/29/2020 0.000000 -8.67 -8.67 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX CD NA9123459 20200610S000240 10J.. 0.000 OD CHRG WRITE-OFF DOC 35250483 5/29/2020 5/29/2020 5/29/2020 0.000000 8.67 8.67 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CD NA9123459 20200610S000250 10J.. 0.000 OD CHRG WRITE-OFF DOC 35250545 5/29/2020 5/29/2020 5/29/2020 0.000000 8.67 8.67 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW NA9123459 20200618S000140 17J.. 0.000 OD CHRG WRITE-OFF 35306919 6/1/2020 5/29/2020 5/29/2020 0.000000 -8.67 -8.67 0.00

INTEREST ACCRUAL 579,546.350 0.00 -4.66 0.00

U.S. DOLLAR 579,546.350 0.00 -4.66 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX IA 996085619 20200402A000160 579,546.350 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/31/2020 3/31/2020 4/1/2020 0.000000 0.00 -25.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX IA 996085619 20200403A000060 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/31/2020 3/31/2020 4/1/2020 0.000000 0.00 25.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX IA 996085619 20200504A000040 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/30/2020 4/30/2020 5/1/2020 0.000000 0.00 -1.14 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX IA 996085619 20200602A000110 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/31/2020 5/31/2020 6/1/2020 0.000000 0.00 -3.52 0.00

MANUAL JOURNAL ENTRIES 0.000 0.00 0.00 0.00

U.S. DOLLAR 0.000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200514A000280 0.000 REV MAR BNY REBATE GL ACCT:(71042C) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -768.89 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200514A000320 0.000 APR BNY REBATE GL ACCT:(71042C) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -308.47 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200608A005180 0.000 REV APR BNY REBATE GL ACCT:(71042C) 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 308.47 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200612A000420 0.000 MAY BNY SL REBATE GL ACCT:(71042C) 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -534.26 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200710A000200 0.000 REV MAY BNY SL REBATE GL
ACCT:(7104.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 534.26 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200715A000310 0.000 JUNE BNY REBATE GL ACCT:(71042C) 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -2,505.32 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200514A000270 0.000 REV MAR BNY SL BANK FEE GL
ACCT:(22.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 810.84 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200514A000310 0.000 APR BNY SL BANK FEE GL ACCT:(220390) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -518.14 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200608A005170 0.000 REV APR BNY SL BANK FEE GL
ACCT:(220.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 518.14 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200612A000410 0.000 MAY BNY SL BANK FEE GL ACCT:(220390) 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -654.26 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200710A000190 0.000 REV MAY BNY SL BANK FEE GL
ACCT:(220.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 654.26 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200715A000300 0.000 JUNE BNY BANK FEE GL ACCT:(220390) 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -986.38 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200514A000280 0.000 REV MAR BNY REBATE GL ACCT:(220391) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 768.89 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200514A000320 0.000 APR BNY REBATE GL ACCT:(220391) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 308.47 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200608A005180 0.000 REV APR BNY REBATE GL ACCT:(220391) 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -308.47 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200612A000420 0.000 MAY BNY SL REBATE GL ACCT:(220391) 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 534.26 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200710A000200 0.000 REV MAY BNY SL REBATE GL
ACCT:(2203.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -534.26 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200715A000310 0.000 JUNE BNY REBATE GL ACCT:(220391) 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 2,505.32 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200514A000260 0.000 REV MAR BNY SL GROSS EARN GL
ACCT:.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -6,191.15 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200514A000300 0.000 APR BNY SL GROSS EARN GL
ACCT:(1203.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 3,158.29 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200608A005160 0.000 REV APR BNY SL GROSS EARN GL
ACCT:(.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -3,158.29 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200612A000400 0.000 MAY BNY SL GROSS EARN GL
ACCT:(1203.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 3,836.43 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200710A000180 0.000 REV MAY BNY SL GROSS EARN GL
ACCT:.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -3,836.43 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200715A000290 0.000 JUNE BNY SL GROSS EARN GL
ACCT:(120.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 4,081.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200514A000270 0.000 REV MAR BNY SL BANK FEE GL
ACCT:(71.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -810.84 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200514A000310 0.000 APR BNY SL BANK FEE GL ACCT:(710480) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 518.14 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200608A005170 0.000 REV APR BNY SL BANK FEE GL
ACCT:(710.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -518.14 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200612A000410 0.000 MAY BNY SL BANK FEE GL ACCT:(710480) 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 654.26 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200710A000190 0.000 REV MAY BNY SL BANK FEE GL
ACCT:(710.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -654.26 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200715A000300 0.000 JUNE BNY BANK FEE GL ACCT:(710480) 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 986.38 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200514A000260 0.000 REV MAR BNY SL GROSS EARN GL
ACCT:.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 6,191.15 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200514A000300 0.000 APR BNY SL GROSS EARN GL
ACCT:(6250.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -3,158.29 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200608A005160 0.000 REV APR BNY SL GROSS EARN GL
ACCT:(.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 3,158.29 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200612A000400 0.000 MAY BNY SL GROSS EARN GL
ACCT:(6250.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -3,836.43 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200710A000180 0.000 REV MAY BNY SL GROSS EARN GL
ACCT:.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 3,836.43 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20200715A000290 0.000 JUNE BNY SL GROSS EARN GL
ACCT:(625.. 6/30/2020 6/30/2020 6/30/2020 0.000000 0.00 -4,081.20 0.00

MISCELLANEOUS ACTIVITY -1.112 2,699.39 2,736.98 2,699.39

U.S. DOLLAR -1.112 2,699.39 2,736.98 2,699.39

KR3F19020002 KR3F19020002: S&P 500 INDEX CD NA9123459 20200507S000180 350.. 0.000 CK NO 8307586 LOCKBOX 360150 B ATCH
.. 5/6/2020 5/6/2020 0.000000 2,678.05 2,678.05 2,678.05

KR3F19020002 KR3F19020002: S&P 500 INDEX SW 00287Y109 20200521A000160 -0.108 TO ADJUST FRACTIONS ABBVIE INC 5/21/2020 5/21/2020 5/21/2020 0.000000 -6.29 0.00 -6.29

KR3F19020002 KR3F19020002: S&P 500 INDEX CD 03965L100 20200409S000120 0.000 Cash in Lieu of Fractional Sha ARCONIC INC 4/9/2020 4/9/2020 0.000000 4.07 4.07 4.07

KR3F19020002 KR3F19020002: S&P 500 INDEX SW 03966V107 20200408A000120 -0.500 TO ADJUST FRACTIONS ARCONIC CORP 4/7/2020 4/7/2020 4/7/2020 0.000000 -7.92 0.00 -7.92

KR3F19020002 KR3F19020002: S&P 500 INDEX SW 68902V107 20200408A000130 -0.504 TO ADJUST FRACTIONS OTIS
WORLDWID.. 4/7/2020 4/7/2020 4/7/2020 0.000000 -23.38 0.00 -23.38

KR3F19020002 KR3F19020002: S&P 500 INDEX CD 755111507 20200403S002230 0.000 Cash in Lieu of Fractional Sha RAYTHEON
CO 4/3/2020 4/3/2020 0.000000 18.37 18.37 18.37

KR3F19020002 KR3F19020002: S&P 500 INDEX CD 913017109 20200414S000130 0.000 Cash in Lieu of Fractional Sha UNITED
TECH.. 4/14/2020 4/14/2020 0.000000 23.52 23.52 23.52

KR3F19020002 KR3F19020002: S&P 500 INDEX CD G0177J108 20200518S000060 0.000 Cash in Lieu of Fractional Sha ALLERGAN
P.. 5/18/2020 5/18/2020 0.000000 9.10 9.10 9.10

KR3F19020002 KR3F19020002: S&P 500 INDEX CD G47791101 20200401S000610 0.000 Cash in Lieu of Fractional Sha INGERSOLL-
R.. 4/1/2020 4/1/2020 0.000000 3.87 3.87 3.87

PURCHASES 4,162,788.210 48,814,033.51 -
48,814,033.51 0.00

U.S. DOLLAR 4,162,788.210 48,814,033.51 -
48,814,033.51 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200401S000590 135,374.460 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/1/2020 4/1/2020 4/1/2020 1.000000 135,374.46 -135,374.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200402S000140 14,768.210 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/2/2020 4/2/2020 4/2/2020 1.000000 14,768.21 -14,768.21 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200403S002210 3,857.310 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/3/2020 4/3/2020 4/3/2020 1.000000 3,857.31 -3,857.31 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200407S000060 47,060.320 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/7/2020 4/7/2020 4/7/2020 1.000000 47,060.32 -47,060.32 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200408S000150 13,054.070 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/8/2020 4/8/2020 4/8/2020 1.000000 13,054.07 -13,054.07 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200409S000130 59,877.260 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/9/2020 4/9/2020 4/9/2020 1.000000 59,877.26 -59,877.26 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200414S000110 36,081.250 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/14/2020 4/14/2020 4/14/2020 1.000000 36,081.25 -36,081.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200415S000380 115,571.920 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/15/2020 4/15/2020 4/15/2020 1.000000 115,571.92 -115,571.92 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200416S000060 4,201.560 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/16/2020 4/16/2020 4/16/2020 1.000000 4,201.56 -4,201.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200417S000050 6,221.280 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/17/2020 4/17/2020 4/17/2020 1.000000 6,221.28 -6,221.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200421S000060 5,064.960 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/21/2020 4/21/2020 4/21/2020 1.000000 5,064.96 -5,064.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200422S000070 84,571.660 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/22/2020 4/22/2020 4/22/2020 1.000000 84,571.66 -84,571.66 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200423S000030 15,761.280 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/23/2020 4/23/2020 4/23/2020 1.000000 15,761.28 -15,761.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200424S000070 12,693.690 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/24/2020 4/24/2020 4/24/2020 1.000000 12,693.69 -12,693.69 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200429S000100 14,501.160 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/29/2020 4/29/2020 4/29/2020 1.000000 14,501.16 -14,501.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200430S000720 162,321.280 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/30/2020 4/30/2020 4/30/2020 1.000000 162,321.28 -162,321.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200501S005230 237,199.570 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/1/2020 5/1/2020 5/1/2020 1.000000 237,199.57 -237,199.57 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200505S000030 16,334.800 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/5/2020 5/5/2020 5/5/2020 1.000000 16,334.80 -16,334.80 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200506S000060 22,326.780 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/6/2020 5/6/2020 5/6/2020 1.000000 22,326.78 -22,326.78 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200507S000210 4,949.730 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/7/2020 5/7/2020 5/7/2020 1.000000 4,949.73 -4,949.73 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200508S000190 38,845.270 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/8/2020 5/8/2020 5/8/2020 1.000000 38,845.27 -38,845.27 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200512S000070 938,245.140 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/12/2020 5/12/2020 5/12/2020 1.000000 938,245.14 -938,245.14 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200513S000140 5,139.420 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/13/2020 5/13/2020 5/13/2020 1.000000 5,139.42 -5,139.42 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200514S000330 96,386.370 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/14/2020 5/14/2020 5/14/2020 1.000000 96,386.37 -96,386.37 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200515S000320 205,300.740 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/15/2020 5/15/2020 5/15/2020 1.000000 205,300.74 -205,300.74 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200519S000150 8,023.290 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/19/2020 5/19/2020 5/19/2020 1.000000 8,023.29 -8,023.29 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200520S000100 19,633.420 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/20/2020 5/20/2020 5/20/2020 1.000000 19,633.42 -19,633.42 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200521S000170 8,564.770 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/21/2020 5/21/2020 5/21/2020 1.000000 8,564.77 -8,564.77 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200522S000170 46,317.180 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/22/2020 5/22/2020 5/22/2020 1.000000 46,317.18 -46,317.18 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200526S000080 6,921.980 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/26/2020 5/26/2020 5/26/2020 1.000000 6,921.98 -6,921.98 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200528S000220 12,666.920 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/28/2020 5/28/2020 5/28/2020 1.000000 12,666.92 -12,666.92 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200529S000290 15,938.250 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/29/2020 5/29/2020 5/29/2020 1.000000 15,938.25 -15,938.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200601S000480 175,183.430 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/1/2020 6/1/2020 6/1/2020 1.000000 175,183.43 -175,183.43 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200603S000100 16,233.660 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/3/2020 6/3/2020 6/3/2020 1.000000 16,233.66 -16,233.66 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200604S000200 10,055.310 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/4/2020 6/4/2020 6/4/2020 1.000000 10,055.31 -10,055.31 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200605S000180 75,137.190 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/5/2020 6/5/2020 6/5/2020 1.000000 75,137.19 -75,137.19 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200609S005240 70,986.530 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/9/2020 6/9/2020 6/9/2020 1.000000 70,986.53 -70,986.53 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200610S000210 274,730.850 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/10/2020 6/10/2020 6/10/2020 1.000000 274,730.85 -274,730.85 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200611S000200 101,532.960 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/11/2020 6/11/2020 6/11/2020 1.000000 101,532.96 -101,532.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200612S000430 66,718.560 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/12/2020 6/12/2020 6/12/2020 1.000000 66,718.56 -66,718.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200616S000080 30,395.270 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/16/2020 6/16/2020 6/16/2020 1.000000 30,395.27 -30,395.27 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200617S000090 18,683.420 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/17/2020 6/17/2020 6/17/2020 1.000000 18,683.42 -18,683.42 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200618S000150 86,848.640 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/18/2020 6/18/2020 6/18/2020 1.000000 86,848.64 -86,848.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200619S000150 14,624.460 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/19/2020 6/19/2020 6/19/2020 1.000000 14,624.46 -14,624.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200624S000150 2,586.600 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/24/2020 6/24/2020 6/24/2020 1.000000 2,586.60 -2,586.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200625S005190 31,198.050 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/25/2020 6/25/2020 6/25/2020 1.000000 31,198.05 -31,198.05 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200626S005210 64,858.170 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/26/2020 6/26/2020 6/26/2020 1.000000 64,858.17 -64,858.17 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20200630S000390 195,108.810 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/30/2020 6/30/2020 6/30/2020 1.000000 195,108.81 -195,108.81 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 001055102 20200625S000430 GT.. 17,647.000 AFLAC INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 35.170000 620,777.34 -620,777.34 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 00130H105 20200625S001060 GT.. 1,198.000 AES CORP/THE KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 13.840000 16,589.31 -16,589.31 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 00206R102 20200622S003920 GT.. 1,572.000 AT&T INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 30.310000 47,659.11 -47,659.11 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 00206R102 20200625S000670 GT.. 4,938.000 AT&T INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 29.420000 145,313.00 -145,313.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 002824100 20200622S004930 GT.. 908.000 ABBOTT LABORATORIES KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 90.680000 82,344.25 -82,344.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 002824100 20200625S002940 GT.. 1,774.000 ABBOTT LABORATORIES KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 87.300000 154,883.51 -154,883.51 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX B 00287Y109 20200625S003500 GT.. 2,801.000 ABBVIE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 95.140000 266,508.15 -266,508.15 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 003654100 20200625S002670 GT.. 66.000 ABIOMED INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 241.660000 15,950.06 -15,950.06 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 00507V109 20200625S002690 GT.. 1,304.000 ACTIVISION BLIZZARD INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 75.580000 98,566.10 -98,566.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 00724F101 20200625S000190 GT.. 912.000 ADOBE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 431.680000 393,699.00 -393,699.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 00751Y106 20200625S003490 GT.. 166.000 ADVANCE AUTO PARTS INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 143.000000 23,739.25 -23,739.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 007903107 20200622S000180 GT.. 1,169.000 ADVANCED MICRO DEVICES INC
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 54.230000 63,403.64 -63,403.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 007903107 20200625S004150 GT.. 619.000 ADVANCED MICRO DEVICES INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 52.390000 32,434.05 -32,434.05 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 00846U101 20200622S003700 GT.. 92.000 AGILENT TECHNOLOGIES INC
KENTUCKY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 88.730000 8,163.85 -8,163.85 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 00846U101 20200625S001670 GT.. 354.000 AGILENT TECHNOLOGIES INC
KENTUCKY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 86.560000 30,644.90 -30,644.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 009158106 20200622S000900 GT.. 137.000 AIR PRODUCTS AND CHEMICALS INC
KEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 235.510000 32,265.90 -32,265.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 009158106 20200625S004450 GT.. 203.000 AIR PRODUCTS AND CHEMICALS INC
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 233.140000 47,328.94 -47,328.94 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 00971T101 20200622S003890 GT.. 121.000 AKAMAI TECHNOLOGIES INC KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 100.470000 12,157.78 -12,157.78 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 00971T101 20200625S002300 GT.. 137.000 AKAMAI TECHNOLOGIES INC KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 100.970000 13,833.92 -13,833.92 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 011659109 20200622S004100 GT.. 96.000 ALASKA AIR GROUP INC KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 36.290000 3,484.56 -3,484.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 011659109 20200625S003890 GT.. 74.000 ALASKA AIR GROUP INC KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 34.390000 2,545.42 -2,545.42 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 012653101 20200622S000160 GT.. 3.000 ALBEMARLE CORP KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 78.350000 235.07 -235.07 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 012653101 20200625S003510 GT.. 163.000 ALBEMARLE CORP KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 73.320000 11,952.38 -11,952.38 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 015271109 20200622S003080 GT.. 84.000 ALEXANDRIA REAL ESTATE EQUITIE
KEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 165.840000 13,931.19 -13,931.19 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 015271109 20200625S000150 GT.. 188.000 ALEXANDRIA REAL ESTATE EQUITIE
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 163.480000 30,735.65 -30,735.65 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 015351109 20200625S001330 GT.. 444.000 ALEXION PHARMACEUTICALS INC
KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 111.950000 49,709.13 -49,709.13 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 016255101 20200622S003310 GT.. 10.000 ALIGN TECHNOLOGY INC KENTUCKY
RET.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 260.910000 2,609.18 -2,609.18 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 016255101 20200625S001160 GT.. 96.000 ALIGN TECHNOLOGY INC KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 257.650000 24,735.12 -24,735.12 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 018802108 20200622S002960 GT.. 369.000 ALLIANT ENERGY CORP KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 47.990000 17,711.08 -17,711.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 018802108 20200625S000200 GT.. 216.000 ALLIANT ENERGY CORP KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 47.120000 10,179.54 -10,179.54 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 020002101 20200625S000520 GT.. 325.000 ALLSTATE CORP/THE KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 92.950000 30,211.19 -30,211.19 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 02079K107 20200625S001510 GT.. 315.000 ALPHABET INC-CL C KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 1,431.970000 451,072.91 -451,072.91 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 02079K305 20200622S001850 GT.. 149.000 ALPHABET INC-CL A KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 1,424.640000 212,272.48 -212,272.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 02079K305 20200625S002140 GT.. 310.000 ALPHABET INC-CL A KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 1,432.700000 444,139.33 -444,139.33 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 02209S103 20200625S001050 GT.. 2,742.000 ALTRIA GROUP INC KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 39.430000 108,137.63 -108,137.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 023135106 20200622S000320 GT.. 40.000 AMAZON.COM INC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 2,675.010000 107,000.70 -107,000.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 023135106 20200625S000290 GT.. 645.000 AMAZON.COM INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 2,734.400000 1,763,692.84 -1,763,692.84 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 023608102 20200622S000820 GT.. 179.000 AMEREN CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 69.800000 12,495.54 -12,495.54 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 023608102 20200625S004330 GT.. 210.000 AMEREN CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 69.460000 14,588.18 -14,588.18 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 02376R102 20200622S003480 GT.. 61.000 AMERICAN AIRLINES GROUP INC
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 16.000000 976.46 -976.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 02376R102 20200625S004620 GT.. 191.000 AMERICAN AIRLINES GROUP INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 13.040000 2,492.07 -2,492.07 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 025537101 20200622S002930 GT.. 377.000 AMERICAN ELECTRIC POWER CO INC
KE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 79.710000 30,053.50 -30,053.50 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX B 025537101 20200625S003610 GT.. 403.000 AMERICAN ELECTRIC POWER CO INC
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 80.710000 32,529.15 -32,529.15 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 025816109 20200622S002670 GT.. 477.000 AMERICAN EXPRESS CO KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 100.940000 48,151.96 -48,151.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 025816109 20200625S003000 GT.. 260.000 AMERICAN EXPRESS CO KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 95.480000 24,826.75 -24,826.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 026874784 20200622S002980 GT.. 845.000 AMERICAN INTERNATIONAL GROUP I
KEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 31.810000 26,885.79 -26,885.79 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 026874784 20200625S002540 GT.. 244.000 AMERICAN INTERNATIONAL GROUP I
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 30.300000 7,395.03 -7,395.03 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 03027X100 20200622S004610 GT.. 513.000 AMERICAN TOWER CORP KENTUCKY
RET.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 265.600000 136,256.65 -136,256.65 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 03027X100 20200625S002620 GT.. 159.000 AMERICAN TOWER CORP KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 254.180000 40,415.81 -40,415.81 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 030420103 20200622S002810 GT.. 131.000 AMERICAN WATER WORKS CO INC
KENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 126.360000 16,554.14 -16,554.14 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 030420103 20200625S001940 GT.. 145.000 AMERICAN WATER WORKS CO INC
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 124.400000 18,039.09 -18,039.09 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 03073E105 20200625S005020 GT.. 263.000 AMERISOURCEBERGEN CORP KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 98.840000 25,996.89 -25,996.89 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 03076C106 20200625S001420 GT.. 106.000 AMERIPRISE FINANCIAL INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 142.960000 15,154.56 -15,154.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 031100100 20200622S004540 GT.. 121.000 AMETEK INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 88.530000 10,713.04 -10,713.04 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 031100100 20200625S001130 GT.. 242.000 AMETEK INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 85.840000 20,775.10 -20,775.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 031162100 20200625S004630 GT.. 1,117.000 AMGEN INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 232.510000 259,722.05 -259,722.05 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 032095101 20200622S002730 GT.. 83.000 AMPHENOL CORP KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 97.030000 8,054.11 -8,054.11 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 032095101 20200625S002170 GT.. 346.000 AMPHENOL CORP KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 94.610000 32,737.66 -32,737.66 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 032654105 20200625S004000 GT.. 606.000 ANALOG DEVICES INC KENTUCKY RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 119.470000 72,403.37 -72,403.37 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 03662Q105 20200625S001390 GT.. 172.000 ANSYS INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 285.250000 49,064.29 -49,064.29 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 036752103 20200622S003580 GT.. 67.000 ANTHEM INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 266.430000 17,851.31 -17,851.31 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 036752103 20200625S005000 GT.. 277.000 ANTHEM INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 257.310000 71,276.95 -71,276.95 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 037411105 20200622S001730 GT.. 202.000 APACHE CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 13.980000 2,825.48 -2,825.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 037411105 20200625S001870 GT.. 395.000 APACHE CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 13.070000 5,165.61 -5,165.61 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 03748R754 20200622S003120 GT.. 117.000 APARTMENT INVESTMENT AND MANAG
K.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 38.150000 4,464.43 -4,464.43 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 03748R754 20200625S003190 GT.. 105.000 APARTMENT INVESTMENT AND MANAG
K.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 36.200000 3,801.79 -3,801.79 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 037833100 20200625S000910 GT.. 5,710.000 APPLE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 360.060000 2,055,985.43 -2,055,985.43 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 038222105 20200625S002290 GT.. 1,945.000 APPLIED MATERIALS INC KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.970000 116,656.24 -116,656.24 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 039483102 20200622S002940 GT.. 2.000 ARCHER-DANIELS-MIDLAND CO KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 40.240000 80.50 -80.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 039483102 20200625S004190 GT.. 802.000 ARCHER-DANIELS-MIDLAND CO KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 39.320000 31,540.66 -31,540.66 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 040413106 20200622S004620 GT.. 63.000 ARISTA NETWORKS INC KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 218.010000 13,735.10 -13,735.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 040413106 20200625S005010 GT.. 6.000 ARISTA NETWORKS INC KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 209.250000 1,255.55 -1,255.55 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 04621X108 20200622S003860 GT.. 19.000 ASSURANT INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 106.280000 2,019.46 -2,019.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 04621X108 20200625S002260 GT.. 47.000 ASSURANT INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 100.680000 4,732.31 -4,732.31 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 049560105 20200622S004220 GT.. 141.000 ATMOS ENERGY CORP KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 99.720000 14,061.58 -14,061.58 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 049560105 20200625S000310 GT.. 110.000 ATMOS ENERGY CORP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 98.960000 10,886.43 -10,886.43 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 052769106 20200625S002740 GT.. 376.000 AUTODESK INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 233.440000 87,776.26 -87,776.26 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 053015103 20200625S004560 GT.. 647.000 AUTOMATIC DATA PROCESSING INC
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 144.840000 93,716.33 -93,716.33 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 053332102 20200625S000540 GT.. 29.000 AUTOZONE INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 1,100.210000 31,906.31 -31,906.31 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX B 053484101 20200622S003220 GT.. 130.000 AVALONBAY COMMUNITIES INC KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 155.090000 20,162.68 -20,162.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 053484101 20200625S000480 GT.. 105.000 AVALONBAY COMMUNITIES INC KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 151.570000 15,915.64 -15,915.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 053611109 20200622S004910 GT.. 36.000 AVERY DENNISON CORP KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 114.520000 4,122.99 -4,122.99 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 053611109 20200625S001750 GT.. 84.000 AVERY DENNISON CORP KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 112.290000 9,432.99 -9,432.99 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 05722G100 20200622S000530 GT.. 801.000 BAKER HUGHES CO KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 15.490000 12,413.50 -12,413.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 05722G100 20200625S003830 GT.. 299.000 BAKER HUGHES CO KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 14.310000 4,280.93 -4,280.93 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 058498106 20200625S001070 GT.. 514.000 BALL CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 68.980000 35,459.58 -35,459.58 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 060505104 20200625S000650 GT.. 5,513.000 BANK OF AMERICA CORP KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 23.810000 131,305.88 -131,305.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 064058100 20200625S001730 GT.. 752.000 BANK OF NEW YORK MELLON CORP/T
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 37.230000 28,002.60 -28,002.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 071813109 20200622S004800 GT.. 299.000 BAXTER INTERNATIONAL INC KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 84.490000 25,264.75 -25,264.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 071813109 20200625S003030 GT.. 423.000 BAXTER INTERNATIONAL INC KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 82.470000 34,887.98 -34,887.98 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 075887109 20200608S001650 GT.. 436.000 BECTON DICKINSON AND CO KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 242.010000 105,519.63 -105,519.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 075887109 20200622S003810 GT.. 141.000 BECTON DICKINSON AND CO KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 237.590000 33,501.25 -33,501.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 075887109 20200625S000980 GT.. 300.000 BECTON DICKINSON AND CO KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 232.810000 69,845.25 -69,845.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 084423102 20200625S004550 GT.. 121.000 W R BERKLEY CORP KENTUCKY RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 55.740000 6,745.45 -6,745.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 084670702 20200622S003050 GT.. 1,267.000 BERKSHIRE HATHAWAY INC KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 179.720000 227,714.74 -227,714.74 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 084670702 20200625S004500 GT.. 1,366.000 BERKSHIRE HATHAWAY INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 177.530000 242,516.23 -242,516.23 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 086516101 20200625S003680 GT.. 335.000 BEST BUY CO INC KENTUCKY RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 83.820000 28,082.21 -28,082.21 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 090572207 20200622S001260 GT.. 508.000 BIO-RAD LABORATORIES INC KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 451.960000 229,599.49 -229,599.49 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 090572207 20200625S002720 GT.. 18.000 BIO-RAD LABORATORIES INC KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 432.420000 7,783.70 -7,783.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 09247X101 20200608S003920 GT.. 741.000 BLACKROCK INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 556.530000 412,394.29 -412,394.29 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 09247X101 20200622S001330 GT.. 57.000 BLACKROCK INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 555.370000 31,656.52 -31,656.52 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 09247X101 20200625S000710 GT.. 216.000 BLACKROCK INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 538.570000 116,332.74 -116,332.74 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 093671105 20200622S002360 GT.. 451.000 H&R BLOCK INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 15.730000 7,097.61 -7,097.61 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 097023105 20200622S004330 GT.. 312.000 BOEING CO/THE KENTUCKY
RETIREMENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 187.020000 58,352.58 -58,352.58 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 097023105 20200625S003380 GT.. 525.000 BOEING CO/THE KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 176.690000 92,766.19 -92,766.19 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 09857L108 20200622S003160 GT.. 20.000 BOOKING HOLDINGS INC KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 1,626.910000 32,538.35 -32,538.35 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 09857L108 20200625S003300 GT.. 20.000 BOOKING HOLDINGS INC KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 1,610.330000 32,206.75 -32,206.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 099724106 20200622S003350 GT.. 251.000 BORGWARNER INC KENTUCKY RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 34.240000 8,596.12 -8,596.12 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 099724106 20200625S005110 GT.. 78.000 BORGWARNER INC KENTUCKY RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.180000 2,588.63 -2,588.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 101121101 20200622S004740 GT.. 120.000 BOSTON PROPERTIES INC KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 90.760000 10,892.10 -10,892.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 101121101 20200625S003170 GT.. 113.000 BOSTON PROPERTIES INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 89.690000 10,135.82 -10,135.82 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 101137107 20200622S000050 GT.. 1,036.000 BOSTON SCIENTIFIC CORP KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 36.590000 37,915.01 -37,915.01 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 101137107 20200625S001260 GT.. 1,909.000 BOSTON SCIENTIFIC CORP KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.850000 64,633.97 -64,633.97 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 110122108 20200625S003880 GT.. 2,671.000 BRISTOL-MYERS SQUIBB CO KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 57.760000 154,296.99 -154,296.99 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 11133T103 20200622S004130 GT.. 6.000 BROADRIDGE FINANCIAL SOLUTIONS KE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 123.330000 740.03 -740.03 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 11133T103 20200625S004210 GT.. 170.000 BROADRIDGE FINANCIAL SOLUTIONS KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 122.700000 20,860.28 -20,860.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 11135F101 20200625S004610 GT.. 760.000 BROADCOM INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 306.970000 233,302.90 -233,302.90 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX B 115637209 20200622S002070 GT.. 68.000 BROWN-FORMAN CORP KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 65.320000 4,442.27 -4,442.27 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 115637209 20200625S001530 GT.. 209.000 BROWN-FORMAN CORP KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 63.810000 13,337.86 -13,337.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 12503M108 20200622S001080 GT.. 71.000 CBOE GLOBAL MARKETS INC KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 98.750000 7,011.78 -7,011.78 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 12503M108 20200625S004250 GT.. 67.000 CBOE GLOBAL MARKETS INC KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 93.760000 6,282.42 -6,282.42 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 12504L109 20200622S004180 GT.. 304.000 CBRE GROUP INC KENTUCKY RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 46.740000 14,211.24 -14,211.24 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 12504L109 20200625S004030 GT.. 207.000 CBRE GROUP INC KENTUCKY RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 42.750000 8,850.80 -8,850.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 12514G108 20200625S000120 GT.. 212.000 CDW CORP/DE KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 111.490000 23,637.47 -23,637.47 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 125269100 20200625S000750 GT.. 268.000 CF INDUSTRIES HOLDINGS INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 27.840000 7,463.13 -7,463.13 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 12541W209 20200622S002060 GT.. 89.000 CH ROBINSON WORLDWIDE INC
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 77.750000 6,920.42 -6,920.42 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 12541W209 20200625S001480 GT.. 98.000 CH ROBINSON WORLDWIDE INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 78.540000 7,697.66 -7,697.66 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 125523100 20200622S004870 GT.. 19.000 CIGNA CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 191.400000 3,636.74 -3,636.74 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 125523100 20200625S001350 GT.. 431.000 CIGNA CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 183.970000 79,294.30 -79,294.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 12572Q105 20200622S001720 GT.. 171.000 CME GROUP INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 175.520000 30,015.20 -30,015.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 12572Q105 20200625S003780 GT.. 371.000 CME GROUP INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 167.470000 62,134.15 -62,134.15 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 125896100 20200622S002690 GT.. 187.000 CMS ENERGY CORP KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 57.930000 10,834.31 -10,834.31 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 125896100 20200625S003110 GT.. 297.000 CMS ENERGY CORP KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 57.400000 17,050.03 -17,050.03 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 126408103 20200622S001510 GT.. 422.000 CSX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 67.990000 28,694.95 -28,694.95 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 126408103 20200625S002160 GT.. 443.000 CSX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 67.500000 29,905.82 -29,905.82 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 126650100 20200622S003640 GT.. 475.000 CVS HEALTH CORP KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 64.490000 30,636.31 -30,636.31 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 126650100 20200625S003210 GT.. 1,624.000 CVS HEALTH CORP KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 63.180000 102,616.50 -102,616.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 127097103 20200622S000120 GT.. 376.000 CABOT OIL & GAS CORP KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 18.690000 7,030.26 -7,030.26 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 127097103 20200625S000600 GT.. 5.000 CABOT OIL & GAS CORP KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 17.920000 89.64 -89.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 127387108 20200625S002770 GT.. 431.000 CADENCE DESIGN SYSTEMS INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 91.990000 39,650.92 -39,650.92 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 134429109 20200622S000710 GT.. 68.000 CAMPBELL SOUP CO KENTUCKY RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 49.140000 3,342.03 -3,342.03 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 134429109 20200625S000640 GT.. 192.000 CAMPBELL SOUP CO KENTUCKY RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 48.860000 9,382.56 -9,382.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 14040H105 20200622S000560 GT.. 256.000 CAPITAL ONE FINANCIAL CORP
KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 68.070000 17,427.84 -17,427.84 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 14040H105 20200625S003530 GT.. 185.000 CAPITAL ONE FINANCIAL CORP
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 65.460000 12,111.49 -12,111.49 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 14149Y108 20200622S001690 GT.. 234.000 CARDINAL HEALTH INC KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 53.810000 12,593.30 -12,593.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 14149Y108 20200625S001900 GT.. 191.000 CARDINAL HEALTH INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 52.010000 9,935.34 -9,935.34 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 143130102 20200625S000890 GT.. 333.000 CARMAX INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 89.450000 29,789.35 -29,789.35 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 143658300 20200622S000850 GT.. 881.000 CARNIVAL CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 17.830000 15,714.84 -15,714.84 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 143658300 20200625S004200 GT.. 13.000 CARNIVAL CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 16.000000 208.10 -208.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 14448C104 20200622S002050 GT.. 1,281.000 CARRIER GLOBAL CORP KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 21.450000 27,487.06 -27,487.06 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 14448C104 20200625S003150 GT.. 4.000 CARRIER GLOBAL CORP KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 21.820000 87.31 -87.31 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 149123101 20200625S004900 GT.. 841.000 CATERPILLAR INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 122.060000 102,658.77 -102,658.77 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 150870103 20200622S001790 GT.. 47.000 CELANESE CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 86.720000 4,076.19 -4,076.19 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 150870103 20200625S002440 GT.. 69.000 CELANESE CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 82.960000 5,724.76 -5,724.76 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX B 15135B101 20200625S004860 GT.. 14,244.000 CENTENE CORP KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 61.880000 881,525.55 -881,525.55 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 15189T107 20200622S001610 GT.. 1,298.000 CENTERPOINT ENERGY INC KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 17.790000 23,101.16 -23,101.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 15189T107 20200625S004160 GT.. 498.000 CENTERPOINT ENERGY INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 18.330000 9,132.08 -9,132.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 156700106 20200622S004590 GT.. 829.000 CENTURYLINK INC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 10.150000 8,420.57 -8,420.57 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 156700106 20200625S003400 GT.. 801.000 CENTURYLINK INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 9.740000 7,807.75 -7,807.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 156782104 20200625S001540 GT.. 436.000 CERNER CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 68.650000 29,934.67 -29,934.67 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 16119P108 20200625S002420 GT.. 183.000 CHARTER COMMUNICATIONS INC
KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 507.990000 92,963.54 -92,963.54 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 166764100 20200622S001050 GT.. 387.000 CHEVRON CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 90.630000 35,076.71 -35,076.71 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 166764100 20200625S003990 GT.. 1,856.000 CHEVRON CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 87.640000 162,673.76 -162,673.76 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 169656105 20200622S003960 GT.. 15.000 CHIPOTLE MEXICAN GRILL INC
KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 1,010.830000 15,162.56 -15,162.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 169656105 20200625S003420 GT.. 25.000 CHIPOTLE MEXICAN GRILL INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 1,047.950000 26,198.94 -26,198.94 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 171340102 20200625S001610 GT.. 496.000 CHURCH & DWIGHT CO INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 76.250000 37,823.72 -37,823.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 172062101 20200622S000700 GT.. 12.000 CINCINNATI FINANCIAL CORP KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 63.170000 758.13 -758.13 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 172062101 20200625S001030 GT.. 190.000 CINCINNATI FINANCIAL CORP KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 62.010000 11,783.33 -11,783.33 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 17275R102 20200622S003190 GT.. 1,823.000 CISCO SYSTEMS INC KENTUCKY RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 45.320000 82,632.03 -82,632.03 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 17275R102 20200625S002950 GT.. 4,494.000 CISCO SYSTEMS INC KENTUCKY RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 44.750000 201,140.21 -201,140.21 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 172908105 20200622S000970 GT.. 1.000 CINTAS CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 270.160000 270.17 -270.17 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 172908105 20200625S003960 GT.. 136.000 CINTAS CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 261.630000 35,582.70 -35,582.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 172967424 20200625S002930 GT.. 1,744.000 CITIGROUP INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 50.810000 88,625.72 -88,625.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 174610105 20200622S001310 GT.. 300.000 CITIZENS FINANCIAL GROUP INC
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 25.350000 7,607.25 -7,607.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 174610105 20200625S002020 GT.. 152.000 CITIZENS FINANCIAL GROUP INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 24.080000 3,661.30 -3,661.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 177376100 20200622S004240 GT.. 37.000 CITRIX SYSTEMS INC KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 144.600000 5,350.48 -5,350.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 177376100 20200625S003600 GT.. 160.000 CITRIX SYSTEMS INC KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 142.170000 22,748.40 -22,748.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 189054109 20200625S002560 GT.. 193.000 CLOROX CO/THE KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 212.030000 40,923.24 -40,923.24 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 191216100 20200622S002900 GT.. 1,520.000 COCA-COLA CO/THE KENTUCKY RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 46.020000 69,961.80 -69,961.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 191216100 20200625S002080 GT.. 4,483.000 COCA-COLA CO/THE KENTUCKY RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 44.650000 200,199.57 -200,199.57 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 192446102 20200622S000670 GT.. 158.000 COGNIZANT TECHNOLOGY SOLUTIONS
K.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 54.160000 8,558.47 -8,558.47 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 192446102 20200625S000560 GT.. 490.000 COGNIZANT TECHNOLOGY SOLUTIONS
K.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 53.800000 26,365.68 -26,365.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 194162103 20200622S000230 GT.. 377.000 COLGATE-PALMOLIVE CO KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 73.360000 27,659.55 -27,659.55 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 194162103 20200625S004370 GT.. 893.000 COLGATE-PALMOLIVE CO KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 72.030000 64,329.49 -64,329.49 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 20030N101 20200622S001480 GT.. 4,543.000 COMCAST CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 39.100000 177,665.37 -177,665.37 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 20030N101 20200625S004930 GT.. 2,621.000 COMCAST CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 38.560000 101,085.42 -101,085.42 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 200340107 20200625S004130 GT.. 103.000 COMERICA INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 37.450000 3,858.12 -3,858.12 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 205887102 20200622S000890 GT.. 36.000 CONAGRA BRANDS INC KENTUCKY RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 33.550000 1,208.07 -1,208.07 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 205887102 20200625S003840 GT.. 703.000 CONAGRA BRANDS INC KENTUCKY RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.790000 23,759.64 -23,759.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 20605P101 20200622S004080 GT.. 39.000 CONCHO RESOURCES INC KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 55.500000 2,164.79 -2,164.79 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 20605P101 20200625S003220 GT.. 156.000 CONCHO RESOURCES INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 51.610000 8,052.33 -8,052.33 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX B 20825C104 20200625S004590 GT.. 1,500.000 CONOCOPHILLIPS KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 40.990000 61,496.25 -61,496.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 209115104 20200622S004670 GT.. 346.000 CONSOLIDATED EDISON INC KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 71.440000 24,720.84 -24,720.84 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 209115104 20200625S004970 GT.. 193.000 CONSOLIDATED EDISON INC KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 71.530000 13,806.74 -13,806.74 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 21036P108 20200625S002280 GT.. 365.000 CONSTELLATION BRANDS INC KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 171.660000 62,658.64 -62,658.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 216648402 20200625S002390 GT.. 84.000 COOPER COS INC/THE KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 281.390000 23,637.39 -23,637.39 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 217204106 20200622S001060 GT.. 192.000 COPART INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 84.410000 16,208.16 -16,208.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 217204106 20200625S002040 GT.. 164.000 COPART INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 81.310000 13,336.07 -13,336.07 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 219350105 20200622S004850 GT.. 135.000 CORNING INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 26.700000 3,605.51 -3,605.51 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 219350105 20200625S002210 GT.. 768.000 CORNING INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 25.810000 19,827.84 -19,827.84 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 22052L104 20200622S000510 GT.. 54.000 CORTEVA INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 27.130000 1,465.43 -1,465.43 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 22052L104 20200625S005120 GT.. 1,066.000 CORTEVA INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 26.070000 27,798.62 -27,798.62 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 22160K105 20200622S004720 GT.. 214.000 COSTCO WHOLESALE CORP KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 299.900000 64,180.21 -64,180.21 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 22160K105 20200625S003230 GT.. 441.000 COSTCO WHOLESALE CORP KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 298.020000 131,430.13 -131,430.13 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 222070203 20200622S004070 GT.. 357.000 COTY INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 4.720000 1,687.72 -1,687.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 222070203 20200625S001740 GT.. 136.000 COTY INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 4.330000 589.90 -589.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 22822V101 20200622S004500 GT.. 448.000 CROWN CASTLE INTERNATIONAL COR
KE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 170.450000 76,364.96 -76,364.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 22822V101 20200625S000250 GT.. 199.000 CROWN CASTLE INTERNATIONAL COR
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 162.100000 32,259.39 -32,259.39 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 231021106 20200625S004730 GT.. 162.000 CUMMINS INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 166.610000 26,992.04 -26,992.04 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 23331A109 20200625S002630 GT.. 464.000 DR HORTON INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 54.090000 25,101.24 -25,101.24 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 233331107 20200622S002910 GT.. 71.000 DTE ENERGY CO KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 103.760000 7,367.49 -7,367.49 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 233331107 20200625S001850 GT.. 229.000 DTE ENERGY CO KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 105.270000 24,108.55 -24,108.55 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 23355L106 20200622S003950 GT.. 404.000 DXC TECHNOLOGY CO KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 15.430000 6,236.75 -6,236.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 235851102 20200622S000080 GT.. 54.000 DANAHER CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 172.950000 9,339.71 -9,339.71 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 235851102 20200625S003270 GT.. 888.000 DANAHER CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 171.460000 152,263.14 -152,263.14 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 237194105 20200622S001130 GT.. 175.000 DARDEN RESTAURANTS INC KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 70.270000 12,298.56 -12,298.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 237194105 20200625S004700 GT.. 6.000 DARDEN RESTAURANTS INC KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 70.810000 424.91 -424.91 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 23918K108 20200625S003640 GT.. 59.000 DAVITA INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 77.180000 4,554.06 -4,554.06 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 244199105 20200622S002310 GT.. 197.000 DEERE & CO KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 154.870000 30,510.87 -30,510.87 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 244199105 20200625S002320 GT.. 225.000 DEERE & CO KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 150.490000 33,861.94 -33,861.94 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 247361702 20200622S001380 GT.. 62.000 DELTA AIR LINES INC KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 29.510000 1,830.09 -1,830.09 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 247361702 20200625S003010 GT.. 605.000 DELTA AIR LINES INC KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 27.340000 16,545.24 -16,545.24 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 24906P109 20200622S002830 GT.. 41.000 DENTSPLY SIRONA INC KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 43.620000 1,788.73 -1,788.73 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 24906P109 20200625S000990 GT.. 210.000 DENTSPLY SIRONA INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 42.860000 9,002.18 -9,002.18 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 25179M103 20200622S000990 GT.. 121.000 DEVON ENERGY CORP KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 12.940000 1,566.65 -1,566.65 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 25179M103 20200625S001590 GT.. 352.000 DEVON ENERGY CORP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 11.250000 3,962.64 -3,962.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 252131107 20200608S002800 GT.. 2,106.000 DEXCOM INC KENTUCKY RETIREMENT S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 364.490000 767,631.74 -767,631.74 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX B 252131107 20200622S004300 GT.. 72.000 DEXCOM INC KENTUCKY RETIREMENT S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 409.360000 29,474.46 -29,474.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 252131107 20200625S002230 GT.. 92.000 DEXCOM INC KENTUCKY RETIREMENT S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 394.300000 36,276.29 -36,276.29 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 25278X109 20200622S004790 GT.. 155.000 DIAMONDBACK ENERGY INC KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 46.730000 7,244.31 -7,244.31 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 25278X109 20200625S001000 GT.. 4.000 DIAMONDBACK ENERGY INC KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 41.900000 167.63 -167.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 253868103 20200622S003710 GT.. 148.000 DIGITAL REALTY TRUST INC KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 139.850000 20,698.91 -20,698.91 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 253868103 20200625S000740 GT.. 380.000 DIGITAL REALTY TRUST INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 140.020000 53,210.45 -53,210.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 254687106 20200622S003230 GT.. 862.000 WALT DISNEY CO/THE KENTUCKY RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 114.350000 98,576.17 -98,576.17 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 254687106 20200625S003980 GT.. 1,932.000 WALT DISNEY CO/THE KENTUCKY RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 112.070000 216,533.73 -216,533.73 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 254709108 20200622S003370 GT.. 143.000 DISCOVER FINANCIAL SERVICES
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 53.730000 7,684.46 -7,684.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 254709108 20200625S004420 GT.. 150.000 DISCOVER FINANCIAL SERVICES
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 50.810000 7,622.63 -7,622.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 25470F104 20200622S004640 GT.. 192.000 DISCOVERY INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 22.150000 4,254.24 -4,254.24 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 25470F104 20200625S002460 GT.. 91.000 DISCOVERY INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 21.715054 1,976.75 -1,976.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 25470F302 20200625S004080 GT.. 301.000 DISCOVERY INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 19.680000 5,925.94 -5,925.94 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 25470M109 20200625S002520 GT.. 681.000 DISH NETWORK CORP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 34.410000 23,438.32 -23,438.32 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 256677105 20200625S004530 GT.. 312.000 DOLLAR GENERAL CORP KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 191.850000 59,859.54 -59,859.54 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 256746108 20200622S000500 GT.. 78.000 DOLLAR TREE INC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 88.800000 6,926.99 -6,926.99 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 256746108 20200625S002410 GT.. 291.000 DOLLAR TREE INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 90.100000 26,221.28 -26,221.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 25746U109 20200622S003410 GT.. 836.000 DOMINION ENERGY INC KENTUCKY RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 81.720000 68,324.19 -68,324.19 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 25746U109 20200625S003710 GT.. 793.000 DOMINION ENERGY INC KENTUCKY RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 82.580000 65,491.89 -65,491.89 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 25754A201 20200608S002640 GT.. 893.000 DOMINO'S PIZZA INC KENTUCKY RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 376.410000 336,140.83 -336,140.83 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 25754A201 20200622S004340 GT.. 43.000 DOMINO'S PIZZA INC KENTUCKY RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 378.410000 16,271.95 -16,271.95 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 25754A201 20200625S000110 GT.. 26.000 DOMINO'S PIZZA INC KENTUCKY RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 375.480000 9,762.68 -9,762.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 260003108 20200622S000250 GT.. 69.000 DOVER CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 94.900000 6,548.62 -6,548.62 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 260003108 20200625S002030 GT.. 116.000 DOVER CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 91.890000 10,660.11 -10,660.11 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 260557103 20200622S001070 GT.. 660.000 DOW INC KENTUCKY RETIREMENT SYST.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 41.650000 27,493.95 -27,493.95 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 260557103 20200625S001290 GT.. 431.000 DOW INC KENTUCKY RETIREMENT SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 38.450000 16,575.18 -16,575.18 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 264411505 20200622S001980 GT.. 185.000 DUKE REALTY CORP KENTUCKY RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 35.600000 6,587.39 -6,587.39 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 264411505 20200625S000170 GT.. 385.000 DUKE REALTY CORP KENTUCKY RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 34.580000 13,316.19 -13,316.19 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 26441C204 20200622S000280 GT.. 881.000 DUKE ENERGY CORP KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 82.110000 72,345.52 -72,345.52 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 26441C204 20200625S001650 GT.. 354.000 DUKE ENERGY CORP KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 80.470000 28,489.04 -28,489.04 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 26614N102 20200622S004710 GT.. 146.000 DUPONT DE NEMOURS INC KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 52.600000 7,680.70 -7,680.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 26614N102 20200625S002580 GT.. 791.000 DUPONT DE NEMOURS INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 51.540000 40,774.07 -40,774.07 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 26875P101 20200622S000260 GT.. 218.000 EOG RESOURCES INC KENTUCKY RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 52.300000 11,403.04 -11,403.04 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 26875P101 20200625S001920 GT.. 660.000 EOG RESOURCES INC KENTUCKY RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 48.950000 32,311.95 -32,311.95 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 269246401 20200622S004310 GT.. 16.000 E*TRADE FINANCIAL CORP KENTUCKY R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 48.430000 775.00 -775.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 269246401 20200625S002790 GT.. 203.000 E*TRADE FINANCIAL CORP KENTUCKY R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 48.310000 9,808.45 -9,808.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 277432100 20200622S003850 GT.. 53.000 EASTMAN CHEMICAL CO KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 69.490000 3,683.37 -3,683.37 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 277432100 20200625S001950 GT.. 148.000 EASTMAN CHEMICAL CO KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 66.850000 9,894.91 -9,894.91 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 278642103 20200625S001630 GT.. 713.000 EBAY INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 48.770000 34,778.36 -34,778.36 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 278865100 20200625S004170 GT.. 354.000 ECOLAB INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 196.670000 69,623.84 -69,623.84 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX B 281020107 20200622S004950 GT.. 799.000 EDISON INTERNATIONAL KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 55.660000 44,478.33 -44,478.33 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 281020107 20200625S000270 GT.. 213.000 EDISON INTERNATIONAL KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 54.370000 11,582.41 -11,582.41 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 28176E108 20200622S002230 GT.. 70.000 EDWARDS LIFESCIENCES CORP
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 70.240000 4,917.33 -4,917.33 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 28176E108 20200625S002330 GT.. 718.000 EDWARDS LIFESCIENCES CORP
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 67.490000 48,463.21 -48,463.21 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 285512109 20200625S001580 GT.. 384.000 ELECTRONIC ARTS INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 130.870000 50,256.96 -50,256.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 291011104 20200622S004490 GT.. 344.000 EMERSON ELECTRIC CO KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 61.980000 21,323.70 -21,323.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 291011104 20200625S004780 GT.. 281.000 EMERSON ELECTRIC CO KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.630000 16,758.14 -16,758.14 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 29364G103 20200622S003900 GT.. 147.000 ENTERGY CORP KENTUCKY RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 94.520000 13,895.54 -13,895.54 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 29364G103 20200625S002050 GT.. 177.000 ENTERGY CORP KENTUCKY RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 93.510000 16,552.60 -16,552.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 294429105 20200622S000210 GT.. 58.000 EQUIFAX INC KENTUCKY RETIREMENT S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 167.900000 9,738.64 -9,738.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 294429105 20200625S001190 GT.. 130.000 EQUIFAX INC KENTUCKY RETIREMENT S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 166.170000 21,603.08 -21,603.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 29444U700 20200608S004980 GT.. 27.000 EQUINIX INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 673.500000 18,184.70 -18,184.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 29444U700 20200622S002350 GT.. 62.000 EQUINIX INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 711.430000 44,109.13 -44,109.13 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 29444U700 20200625S000450 GT.. 78.000 EQUINIX INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 689.630000 53,791.73 -53,791.73 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 29476L107 20200622S000610 GT.. 445.000 EQUITY RESIDENTIAL KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 59.580000 26,516.44 -26,516.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 29476L107 20200625S000500 GT.. 95.000 EQUITY RESIDENTIAL KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 57.480000 5,461.31 -5,461.31 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 297178105 20200622S000570 GT.. 41.000 ESSEX PROPERTY TRUST INC
KENTUCKY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 233.780000 9,585.29 -9,585.29 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 297178105 20200625S001690 GT.. 42.000 ESSEX PROPERTY TRUST INC
KENTUCKY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 227.770000 9,566.66 -9,566.66 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 30034W106 20200622S003630 GT.. 21.000 EVERGY INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 59.350000 1,246.51 -1,246.51 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 30034W106 20200625S002980 GT.. 292.000 EVERGY INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.040000 17,241.87 -17,241.87 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 30040W108 20200622S001630 GT.. 481.000 EVERSOURCE ENERGY KENTUCKY RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 82.890000 39,873.70 -39,873.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 30040W108 20200625S000300 GT.. 316.000 EVERSOURCE ENERGY KENTUCKY RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 82.420000 26,047.09 -26,047.09 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 30161N101 20200622S001900 GT.. 788.000 EXELON CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 37.530000 29,579.55 -29,579.55 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 30161N101 20200625S001880 GT.. 723.000 EXELON CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 36.470000 26,373.23 -26,373.23 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 30212P303 20200625S000880 GT.. 115.000 EXPEDIA GROUP INC KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 81.240000 9,343.46 -9,343.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 302130109 20200622S001530 GT.. 54.000 EXPEDITORS INTERNATIONAL OF WA KE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 73.550000 3,972.11 -3,972.11 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 302130109 20200625S000760 GT.. 105.000 EXPEDITORS INTERNATIONAL OF WA KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 73.620000 7,730.89 -7,730.89 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 30225T102 20200622S004020 GT.. 140.000 EXTRA SPACE STORAGE INC KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 92.970000 13,016.85 -13,016.85 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 30225T102 20200625S004020 GT.. 44.000 EXTRA SPACE STORAGE INC KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 90.480000 3,981.45 -3,981.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 30231G102 20200622S002400 GT.. 3,307.000 EXXON MOBIL CORP KENTUCKY RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 45.980000 152,080.66 -152,080.66 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 30231G102 20200625S002370 GT.. 2,956.000 EXXON MOBIL CORP KENTUCKY RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 44.500000 131,564.17 -131,564.17 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 302445101 20200622S002300 GT.. 134.000 FLIR SYSTEMS INC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 39.960000 5,355.65 -5,355.65 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 302491303 20200622S004250 GT.. 64.000 FMC CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 100.460000 6,429.92 -6,429.92 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 302491303 20200625S004650 GT.. 126.000 FMC CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 96.630000 12,176.33 -12,176.33 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 30303M102 20200622S002820 GT.. 773.000 FACEBOOK INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 238.790000 184,590.47 -184,590.47 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 30303M102 20200625S004390 GT.. 2,783.000 FACEBOOK INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 234.020000 651,298.53 -651,298.53 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 311900104 20200625S000410 GT.. 879.000 FASTENAL CO KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 41.340000 36,344.45 -36,344.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 313747206 20200622S003590 GT.. 87.000 FEDERAL REALTY INVESTMENT TRUS
KE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 84.750000 7,373.90 -7,373.90 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX B 313747206 20200625S001810 GT.. 21.000 FEDERAL REALTY INVESTMENT TRUS
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 82.470000 1,732.03 -1,732.03 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 31428X106 20200625S002880 GT.. 389.000 FEDEX CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 135.090000 52,552.93 -52,552.93 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 315616102 20200622S000400 GT.. 59.000 F5 NETWORKS INC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 136.650000 8,062.79 -8,062.79 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 315616102 20200625S002600 GT.. 35.000 F5 NETWORKS INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 135.010000 4,725.61 -4,725.61 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 31620M106 20200622S000860 GT.. 235.000 FIDELITY NATIONAL INFORMATION KENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 135.000000 31,726.76 -31,726.76 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 31620M106 20200625S002470 GT.. 765.000 FIDELITY NATIONAL INFORMATION KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 132.300000 101,215.24 -101,215.24 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 316773100 20200622S004890 GT.. 438.000 FIFTH THIRD BANCORP KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 20.790000 9,109.31 -9,109.31 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 316773100 20200625S002180 GT.. 679.000 FIFTH THIRD BANCORP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 19.890000 13,510.40 -13,510.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 33616C100 20200622S002100 GT.. 63.000 FIRST REPUBLIC BANK/CA KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 110.860000 6,984.65 -6,984.65 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 33616C100 20200625S004040 GT.. 262.000 FIRST REPUBLIC BANK/CA KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 105.570000 27,661.31 -27,661.31 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 337738108 20200625S000970 GT.. 981.000 FISERV INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 96.610000 94,781.77 -94,781.77 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 337932107 20200622S001810 GT.. 393.000 FIRSTENERGY CORP KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 38.980000 15,322.09 -15,322.09 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 337932107 20200625S004680 GT.. 451.000 FIRSTENERGY CORP KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 37.780000 17,042.16 -17,042.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 339041105 20200625S000850 GT.. 88.000 FLEETCOR TECHNOLOGIES INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 246.390000 21,682.98 -21,682.98 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 34354P105 20200622S002920 GT.. 124.000 FLOWSERVE CORP KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 27.720000 3,438.21 -3,438.21 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 34354P105 20200625S004180 GT.. 53.000 FLOWSERVE CORP KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 25.800000 1,367.80 -1,367.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 345370860 20200622S004410 GT.. 5,457.000 FORD MOTOR CO KENTUCKY RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 6.230000 34,038.04 -34,038.04 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 345370860 20200625S003520 GT.. 671.000 FORD MOTOR CO KENTUCKY RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 5.950000 3,997.48 -3,997.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 34959E109 20200625S004260 GT.. 103.000 FORTINET INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 134.330000 13,836.76 -13,836.76 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 34959J108 20200625S003470 GT.. 632.000 FORTIVE CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 66.010000 41,723.06 -41,723.06 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 34964C106 20200622S000550 GT.. 45.000 FORTUNE BRANDS HOME & SECURITY
KE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 61.330000 2,760.19 -2,760.19 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 34964C106 20200625S005040 GT.. 177.000 FORTUNE BRANDS HOME & SECURITY
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.300000 10,497.43 -10,497.43 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 35137L105 20200622S003760 GT.. 43.000 FOX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 28.320000 1,218.08 -1,218.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 35137L105 20200625S003930 GT.. 196.000 FOX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 27.380000 5,367.95 -5,367.95 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 35137L204 20200622S004470 GT.. 64.000 FOX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 27.820000 1,780.96 -1,780.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 35137L204 20200625S004850 GT.. 103.000 FOX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 27.010000 2,782.80 -2,782.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 354613101 20200622S004960 GT.. 59.000 FRANKLIN RESOURCES INC KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 21.950000 1,295.49 -1,295.49 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 354613101 20200625S002710 GT.. 321.000 FRANKLIN RESOURCES INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 20.820000 6,685.63 -6,685.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 35671D857 20200622S004050 GT.. 727.000 FREEPORT-MCMORAN INC KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 10.500000 7,638.95 -7,638.95 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 35671D857 20200625S002910 GT.. 1,471.000 FREEPORT-MCMORAN INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 10.570000 15,559.50 -15,559.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 363576109 20200622S004450 GT.. 18.000 ARTHUR J GALLAGHER & CO KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 94.740000 1,705.46 -1,705.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 363576109 20200625S003700 GT.. 338.000 ARTHUR J GALLAGHER & CO KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 94.780000 32,038.18 -32,038.18 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 364760108 20200625S003140 GT.. 368.000 GAP INC/THE KENTUCKY RETIREMENT S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 10.420000 3,837.32 -3,837.32 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 366651107 20200622S001180 GT.. 34.000 GARTNER INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 120.030000 4,081.28 -4,081.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 366651107 20200625S004740 GT.. 93.000 GARTNER INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 115.660000 10,757.08 -10,757.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 369550108 20200625S001110 GT.. 396.000 GENERAL DYNAMICS CORP KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 146.450000 57,997.17 -57,997.17 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 369604103 20200622S001970 GT.. 5,174.000 GENERAL ELECTRIC CO KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 7.150000 37,032.91 -37,032.91 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX B 369604103 20200625S001220 GT.. 8,234.000 GENERAL ELECTRIC CO KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 6.530000 53,829.78 -53,829.78 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 370334104 20200622S003940 GT.. 249.000 GENERAL MILLS INC KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 61.580000 15,335.29 -15,335.29 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 370334104 20200625S004760 GT.. 699.000 GENERAL MILLS INC KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 60.290000 42,147.95 -42,147.95 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 37045V100 20200622S000600 GT.. 1,663.000 GENERAL MOTORS CO KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 26.590000 44,231.64 -44,231.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 37045V100 20200625S003370 GT.. 268.000 GENERAL MOTORS CO KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 25.280000 6,777.05 -6,777.05 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 372460105 20200625S004010 GT.. 219.000 GENUINE PARTS CO KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 84.670000 18,544.37 -18,544.37 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 375558103 20200622S002220 GT.. 575.000 GILEAD SCIENCES INC KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 77.470000 44,549.56 -44,549.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 375558103 20200625S000610 GT.. 1,045.000 GILEAD SCIENCES INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 75.930000 79,354.69 -79,354.69 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 37940X102 20200622S001220 GT.. 155.000 GLOBAL PAYMENTS INC KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 176.080000 27,293.56 -27,293.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 37940X102 20200625S003160 GT.. 259.000 GLOBAL PAYMENTS INC KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 166.910000 43,231.63 -43,231.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 37959E102 20200622S000420 GT.. 35.000 GLOBE LIFE INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 76.200000 2,667.26 -2,667.26 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 37959E102 20200625S003280 GT.. 72.000 GLOBE LIFE INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 71.190000 5,126.22 -5,126.22 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 38141G104 20200622S001640 GT.. 89.000 GOLDMAN SACHS GROUP INC/THE
KENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 201.630000 17,945.74 -17,945.74 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 38141G104 20200625S002400 GT.. 162.000 GOLDMAN SACHS GROUP INC/THE
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 198.020000 32,080.46 -32,080.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 384802104 20200622S004140 GT.. 16.000 WW GRAINGER INC KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 303.010000 4,848.28 -4,848.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 384802104 20200625S002760 GT.. 41.000 WW GRAINGER INC KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 294.790000 12,086.70 -12,086.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 40412C101 20200622S004270 GT.. 368.000 HCA HEALTHCARE INC KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 97.530000 35,893.80 -35,893.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 40434L105 20200625S001380 GT.. 1,260.000 HP INC KENTUCKY RETIREMENT
SYSTEMS UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 16.200000 20,421.45 -20,421.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 406216101 20200622S000140 GT.. 337.000 HALLIBURTON CO KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 13.040000 4,397.01 -4,397.01 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 406216101 20200625S002360 GT.. 965.000 HALLIBURTON CO KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 11.860000 11,452.14 -11,452.14 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 410345102 20200625S002500 GT.. 387.000 HANESBRANDS INC KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 10.710000 4,147.67 -4,147.67 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 412822108 20200622S003820 GT.. 10,428.000 HARLEY-DAVIDSON INC KENTUCKY RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 24.820000 258,901.17 -258,901.17 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 416515104 20200625S003090 GT.. 8,807.000 HARTFORD FINANCIAL SERVICES GR KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 37.860000 333,499.07 -333,499.07 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 418056107 20200622S000910 GT.. 106.000 HASBRO INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 71.340000 7,562.84 -7,562.84 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 418056107 20200625S004670 GT.. 89.000 HASBRO INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 70.940000 6,314.33 -6,314.33 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 42250P103 20200622S001590 GT.. 1,444.000 HEALTHPEAK PROPERTIES INC
KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 26.320000 38,016.91 -38,016.91 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 42250P103 20200625S005060 GT.. 363.000 HEALTHPEAK PROPERTIES INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 25.990000 9,437.09 -9,437.09 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 426281101 20200625S002350 GT.. 121.000 JACK HENRY & ASSOCIATES INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 179.690000 21,743.40 -21,743.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 427866108 20200622S003240 GT.. 16.000 HERSHEY CO/THE KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 129.450000 2,071.32 -2,071.32 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 427866108 20200625S002150 GT.. 183.000 HERSHEY CO/THE KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 127.980000 23,421.71 -23,421.71 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 42809H107 20200625S004570 GT.. 458.000 HESS CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 48.960000 22,427.12 -22,427.12 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 42824C109 20200622S002130 GT.. 879.000 HEWLETT PACKARD ENTERPRISE CO
KE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 9.820000 8,638.37 -8,638.37 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 42824C109 20200625S001760 GT.. 830.000 HEWLETT PACKARD ENTERPRISE CO
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 9.270000 7,700.33 -7,700.33 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 43300A203 20200622S002340 GT.. 20.000 HILTON WORLDWIDE HOLDINGS INC
KEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 76.170000 1,523.55 -1,523.55 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 43300A203 20200625S000860 GT.. 282.000 HILTON WORLDWIDE HOLDINGS INC
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 73.190000 20,641.70 -20,641.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 436106108 20200625S000140 GT.. 238.000 HOLLYFRONTIER CORP KENTUCKY RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 29.580000 7,041.83 -7,041.83 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX B 436440101 20200625S000660 GT.. 287.000 HOLOGIC INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 53.670000 15,405.44 -15,405.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 437076102 20200625S003630 GT.. 1,677.000 HOME DEPOT INC/THE KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 246.130000 412,772.59 -412,772.59 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 438516106 20200622S001660 GT.. 9.000 HONEYWELL INTERNATIONAL INC
KENTU.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 145.370000 1,308.40 -1,308.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 438516106 20200625S003460 GT.. 749.000 HONEYWELL INTERNATIONAL INC
KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 138.350000 103,629.77 -103,629.77 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 440452100 20200622S002970 GT.. 96.000 HORMEL FOODS CORP KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 48.550000 4,661.52 -4,661.52 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 440452100 20200625S002840 GT.. 374.000 HORMEL FOODS CORP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 47.760000 17,865.05 -17,865.05 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 44107P104 20200622S003070 GT.. 546.000 HOST HOTELS & RESORTS INC
KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 11.670000 6,375.92 -6,375.92 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 44107P104 20200625S002510 GT.. 227.000 HOST HOTELS & RESORTS INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 10.980000 2,494.16 -2,494.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 443201108 20200622S001440 GT.. 143.000 HOWMET AEROSPACE INC KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 13.940000 1,994.49 -1,994.49 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 443201108 20200625S000550 GT.. 349.000 HOWMET AEROSPACE INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 14.620000 5,105.00 -5,105.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 444859102 20200622S002010 GT.. 84.000 HUMANA INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 380.760000 31,984.47 -31,984.47 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 444859102 20200625S001820 GT.. 109.000 HUMANA INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 371.800000 40,527.02 -40,527.02 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 445658107 20200625S003720 GT.. 129.000 JB HUNT TRANSPORT SERVICES INC
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 117.040000 15,099.13 -15,099.13 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 446150104 20200622S002720 GT.. 162.000 HUNTINGTON BANCSHARES INC/OH
KEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 10.290000 1,668.20 -1,668.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 446150104 20200625S000810 GT.. 929.000 HUNTINGTON BANCSHARES INC/OH
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 9.540000 8,869.63 -8,869.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 446413106 20200622S000310 GT.. 21.000 HUNTINGTON INGALLS INDUSTRIES
KENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 178.660000 3,752.02 -3,752.02 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 446413106 20200625S003760 GT.. 29.000 HUNTINGTON INGALLS INDUSTRIES
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 167.220000 4,849.60 -4,849.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 44980X109 20200622S002710 GT.. 13.000 IPG PHOTONICS CORP KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 162.240000 2,109.22 -2,109.22 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 44980X109 20200625S001640 GT.. 40.000 IPG PHOTONICS CORP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 157.210000 6,288.70 -6,288.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 45167R104 20200622S000270 GT.. 32.000 IDEX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 153.240000 4,903.92 -4,903.92 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 45167R104 20200625S002860 GT.. 65.000 IDEX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 148.760000 9,669.89 -9,669.89 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 45168D104 20200622S001940 GT.. 15.000 IDEXX LABORATORIES INC KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 314.670000 4,720.16 -4,720.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 45168D104 20200625S001430 GT.. 93.000 IDEXX LABORATORIES INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 319.380000 29,703.04 -29,703.04 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 452308109 20200625S001170 GT.. 455.000 ILLINOIS TOOL WORKS INC KENTUCKY R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 169.030000 76,912.06 -76,912.06 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 452327109 20200625S004290 GT.. 258.000 ILLUMINA INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 358.940000 92,608.46 -92,608.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 45337C102 20200625S004940 GT.. 316.000 INCYTE CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 104.330000 32,970.65 -32,970.65 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 45687V106 20200625S003620 GT.. 8,504.000 INGERSOLL RAND INC KENTUCKY RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 27.500000 233,923.78 -233,923.78 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 458140100 20200622S002790 GT.. 261.000 INTEL CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 59.620000 15,562.78 -15,562.78 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 458140100 20200625S004350 GT.. 3,399.000 INTEL CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.090000 200,872.40 -200,872.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 45866F104 20200622S003090 GT.. 68.000 INTERCONTINENTAL EXCHANGE INC
KEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 94.520000 6,427.87 -6,427.87 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 45866F104 20200625S000900 GT.. 529.000 INTERCONTINENTAL EXCHANGE INC
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 90.710000 47,989.56 -47,989.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 459200101 20200622S001400 GT.. 235.000 INTERNATIONAL BUSINESS MACHINE KE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 122.470000 28,782.21 -28,782.21 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 459200101 20200625S003850 GT.. 1,147.000 INTERNATIONAL BUSINESS MACHINE KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 116.420000 133,542.34 -133,542.34 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 459506101 20200622S004880 GT.. 52.000 INTERNATIONAL FLAVORS & FRAGRA
KE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 126.090000 6,557.07 -6,557.07 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 459506101 20200625S003870 GT.. 110.000 INTERNATIONAL FLAVORS & FRAGRA
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 122.070000 13,428.53 -13,428.53 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 460146103 20200622S003610 GT.. 286.000 INTERNATIONAL PAPER CO KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 34.860000 9,972.11 -9,972.11 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 460146103 20200625S004580 GT.. 324.000 INTERNATIONAL PAPER CO KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.580000 10,882.35 -10,882.35 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX B 460690100 20200622S001250 GT.. 385.000 INTERPUBLIC GROUP OF COS INC/T KEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 17.060000 6,570.99 -6,570.99 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 460690100 20200625S004480 GT.. 242.000 INTERPUBLIC GROUP OF COS INC/T KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 16.440000 3,980.30 -3,980.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 461202103 20200622S001320 GT.. 101.000 INTUIT INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 286.320000 28,919.08 -28,919.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 461202103 20200625S004280 GT.. 300.000 INTUIT INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 286.130000 85,841.25 -85,841.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 46120E602 20200622S002640 GT.. 36.000 INTUITIVE SURGICAL INC KENTUCKY
RET.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 587.530000 21,151.35 -21,151.35 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 46120E602 20200625S002990 GT.. 162.000 INTUITIVE SURGICAL INC KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 554.960000 89,904.74 -89,904.74 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 46266C105 20200622S001820 GT.. 100.000 IQVIA HOLDINGS INC KENTUCKY RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 136.080000 13,608.75 -13,608.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 46266C105 20200625S001720 GT.. 100.000 IQVIA HOLDINGS INC KENTUCKY RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 136.470000 13,647.75 -13,647.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 46284V101 20200622S002800 GT.. 479.000 IRON MOUNTAIN INC KENTUCKY RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 26.340000 12,620.45 -12,620.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 46625H100 20200622S002740 GT.. 1,717.000 JPMORGAN CHASE & CO KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 97.810000 167,952.65 -167,952.65 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 46625H100 20200625S003240 GT.. 778.000 JPMORGAN CHASE & CO KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 94.660000 73,651.32 -73,651.32 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 469814107 20200625S001660 GT.. 206.000 JACOBS ENGINEERING GROUP INC
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 82.880000 17,074.83 -17,074.83 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 478160104 20200622S001020 GT.. 928.000 JOHNSON & JOHNSON KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 143.830000 133,481.20 -133,481.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 478160104 20200625S000360 GT.. 3,080.000 JOHNSON & JOHNSON KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 139.820000 430,668.70 -430,668.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 48203R104 20200622S000130 GT.. 117.000 JUNIPER NETWORKS INC KENTUCKY
RET.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 23.270000 2,723.47 -2,723.47 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 48203R104 20200625S000380 GT.. 302.000 JUNIPER NETWORKS INC KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 22.380000 6,761.03 -6,761.03 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 482480100 20200625S004980 GT.. 239.000 KLA CORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 188.620000 45,081.97 -45,081.97 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 485170302 20200622S000950 GT.. 19.000 KANSAS CITY SOUTHERN KENTUCKY RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 144.270000 2,741.27 -2,741.27 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 485170302 20200625S001960 GT.. 29.000 KANSAS CITY SOUTHERN KENTUCKY RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 142.580000 4,135.04 -4,135.04 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 487836108 20200625S001320 GT.. 401.000 KELLOGG CO KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 64.880000 26,019.89 -26,019.89 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 493267108 20200622S002760 GT.. 91.000 KEYCORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 13.350000 1,215.53 -1,215.53 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 493267108 20200625S003040 GT.. 1,149.000 KEYCORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 12.490000 14,359.63 -14,359.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 49338L103 20200625S001150 GT.. 327.000 KEYSIGHT TECHNOLOGIES INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 101.230000 33,104.66 -33,104.66 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 494368103 20200625S003290 GT.. 464.000 KIMBERLY-CLARK CORP KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 137.910000 63,993.72 -63,993.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 49446R109 20200622S003400 GT.. 758.000 KIMCO REALTY CORP KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 12.720000 9,647.45 -9,647.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 49446R109 20200625S003360 GT.. 127.000 KIMCO REALTY CORP KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 12.810000 1,627.82 -1,627.82 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 49456B101 20200622S000880 GT.. 1,501.000 KINDER MORGAN INC KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 15.520000 23,306.78 -23,306.78 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 49456B101 20200625S001240 GT.. 1,342.000 KINDER MORGAN INC KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 14.810000 19,885.09 -19,885.09 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 500255104 20200622S000730 GT.. 43.000 KOHL'S CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 22.250000 957.07 -957.07 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 500255104 20200625S000220 GT.. 221.000 KOHL'S CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 20.640000 4,563.10 -4,563.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 500754106 20200625S004400 GT.. 979.000 KRAFT HEINZ CO/THE KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 32.130000 31,462.61 -31,462.61 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 501044101 20200622S000660 GT.. 334.000 KROGER CO/THE KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 32.240000 10,770.67 -10,770.67 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 501044101 20200625S001460 GT.. 478.000 KROGER CO/THE KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 32.820000 15,691.55 -15,691.55 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 501797104 20200622S002420 GT.. 151.000 L BRANDS INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 14.480000 2,187.61 -2,187.61 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 501797104 20200625S002120 GT.. 225.000 L BRANDS INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 13.860000 3,120.19 -3,120.19 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 501889208 20200622S002480 GT.. 476.000 LKQ CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 25.930000 12,346.25 -12,346.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 502431109 20200622S004580 GT.. 24.000 L3HARRIS TECHNOLOGIES INC
KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 182.240000 4,373.94 -4,373.94 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX B 502431109 20200625S001710 GT.. 179.000 L3HARRIS TECHNOLOGIES INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 168.240000 30,116.30 -30,116.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 50540R409 20200622S003500 GT.. 97.000 LABORATORY CORP OF AMERICA HOL
KE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 162.350000 15,748.68 -15,748.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 50540R409 20200625S002900 GT.. 51.000 LABORATORY CORP OF AMERICA HOL
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 157.090000 8,011.97 -8,011.97 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 512807108 20200625S001620 GT.. 377.000 LAM RESEARCH CORP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 305.780000 115,281.89 -115,281.89 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 513272104 20200625S004720 GT.. 235.000 LAMB WESTON HOLDINGS INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 63.050000 14,818.51 -14,818.51 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 517834107 20200622S003510 GT.. 329.000 LAS VEGAS SANDS CORP KENTUCKY RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 47.190000 15,527.98 -15,527.98 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 517834107 20200625S004310 GT.. 130.000 LAS VEGAS SANDS CORP KENTUCKY RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 44.940000 5,843.18 -5,843.18 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 518439104 20200622S002550 GT.. 77.000 ESTEE LAUDER COS INC/THE KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 190.300000 14,653.68 -14,653.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 518439104 20200625S002220 GT.. 311.000 ESTEE LAUDER COS INC/THE KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 187.750000 58,392.58 -58,392.58 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 524660107 20200622S004350 GT.. 28.000 LEGGETT & PLATT INC KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 33.920000 949.97 -949.97 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 524660107 20200625S001700 GT.. 186.000 LEGGETT & PLATT INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.760000 6,280.76 -6,280.76 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 525327102 20200622S003460 GT.. 79.000 LEIDOS HOLDINGS INC KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 96.700000 7,639.89 -7,639.89 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 525327102 20200625S002240 GT.. 131.000 LEIDOS HOLDINGS INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 93.250000 12,216.73 -12,216.73 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 526057104 20200622S001770 GT.. 235.000 LENNAR CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 60.180000 14,144.06 -14,144.06 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 526057104 20200625S001020 GT.. 54.000 LENNAR CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.040000 3,188.57 -3,188.57 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 532457108 20200625S000420 GT.. 3,114.000 ELI LILLY AND CO KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 157.030000 489,014.78 -489,014.78 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 534187109 20200622S000810 GT.. 147.000 LINCOLN NATIONAL CORP KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 39.600000 5,822.30 -5,822.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 534187109 20200625S000790 GT.. 24.000 LINCOLN NATIONAL CORP KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 36.040000 865.14 -865.14 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 538034109 20200622S003150 GT.. 200.000 LIVE NATION ENTERTAINMENT INC
KENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 46.510000 9,303.50 -9,303.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 538034109 20200625S004920 GT.. 39.000 LIVE NATION ENTERTAINMENT INC
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 44.180000 1,723.31 -1,723.31 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 539830109 20200622S000330 GT.. 57.000 LOCKHEED MARTIN CORP KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 372.200000 21,215.83 -21,215.83 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 539830109 20200625S001470 GT.. 280.000 LOCKHEED MARTIN CORP KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 359.820000 100,751.70 -100,751.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 540424108 20200625S002100 GT.. 247.000 LOEWS CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.170000 8,194.84 -8,194.84 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 548661107 20200625S003080 GT.. 1,522.000 LOWE'S COS INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 131.980000 200,884.98 -200,884.98 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 55261F104 20200622S002600 GT.. 10.000 M&T BANK CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 111.050000 1,110.58 -1,110.58 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 55261F104 20200625S003410 GT.. 97.000 M&T BANK CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 102.920000 9,983.97 -9,983.97 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 552953101 20200622S000780 GT.. 385.000 MGM RESORTS INTERNATIONAL
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 18.210000 7,013.74 -7,013.74 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 55354G100 20200622S001560 GT.. 16.000 MSCI INC KENTUCKY RETIREMENT SYST.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 333.460000 5,335.48 -5,335.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 55354G100 20200625S000470 GT.. 118.000 MSCI INC KENTUCKY RETIREMENT SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 328.360000 38,747.37 -38,747.37 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 565849106 20200622S004900 GT.. 639.000 MARATHON OIL CORP KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 6.360000 4,068.83 -4,068.83 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 565849106 20200625S000320 GT.. 322.000 MARATHON OIL CORP KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 5.790000 1,866.80 -1,866.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 56585A102 20200622S003870 GT.. 215.000 MARATHON PETROLEUM CORP
KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 38.190000 8,212.46 -8,212.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 56585A102 20200625S004910 GT.. 780.000 MARATHON PETROLEUM CORP
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 36.230000 28,265.25 -28,265.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 57060D108 20200622S001140 GT.. 26.000 MARKETAXESS HOLDINGS INC
KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 520.280000 13,527.48 -13,527.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 57060D108 20200625S002570 GT.. 30.000 MARKETAXESS HOLDINGS INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 505.190000 15,155.93 -15,155.93 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 571748102 20200622S002520 GT.. 207.000 MARSH & MCLENNAN COS INC
KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 103.580000 21,442.61 -21,442.61 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 571748102 20200625S003660 GT.. 685.000 MARSH & MCLENNAN COS INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 103.930000 71,197.19 -71,197.19 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX B 571903202 20200625S004820 GT.. 353.000 MARRIOTT INTERNATIONAL INC/MD
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 85.000000 30,007.65 -30,007.65 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 573284106 20200625S001930 GT.. 140.000 MARTIN MARIETTA MATERIALS INC
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 206.490000 28,909.65 -28,909.65 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 574599106 20200625S000770 GT.. 374.000 MASCO CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 47.730000 17,853.83 -17,853.83 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 57636Q104 20200625S004380 GT.. 1,246.000 MASTERCARD INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 294.010000 366,345.81 -366,345.81 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 57772K101 20200625S003450 GT.. 455.000 MAXIM INTEGRATED PRODUCTS INC
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.910000 27,262.46 -27,262.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 579780206 20200622S003780 GT.. 28.000 MCCORMICK & CO INC/MD KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 172.200000 4,821.81 -4,821.81 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 579780206 20200625S004320 GT.. 159.000 MCCORMICK & CO INC/MD KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 172.270000 27,392.12 -27,392.12 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 580135101 20200622S002890 GT.. 290.000 MCDONALD'S CORP KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 186.560000 54,104.58 -54,104.58 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 580135101 20200625S000580 GT.. 603.000 MCDONALD'S CORP KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 184.290000 111,131.39 -111,131.39 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 58155Q103 20200622S000150 GT.. 77.000 MCKESSON CORP KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 156.700000 12,066.48 -12,066.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 58155Q103 20200625S002700 GT.. 174.000 MCKESSON CORP KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 150.560000 26,198.75 -26,198.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 58933Y105 20200625S001840 GT.. 3,779.000 MERCK & CO INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 75.870000 286,741.07 -286,741.07 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 59156R108 20200622S004260 GT.. 274.000 METLIFE INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 37.320000 10,227.74 -10,227.74 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 59156R108 20200625S003770 GT.. 645.000 METLIFE INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 35.530000 22,921.69 -22,921.69 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 592688105 20200625S004120 GT.. 26.000 METTLER-TOLEDO INTERNATIONAL I
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 784.040000 20,385.24 -20,385.24 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 594918104 20200625S001280 GT.. 12,928.000 MICROSOFT CORP KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 197.840000 2,557,772.48 -2,557,772.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 595017104 20200622S002430 GT.. 145.000 MICROCHIP TECHNOLOGY INC
KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 103.450000 15,001.34 -15,001.34 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 595017104 20200625S002970 GT.. 369.000 MICROCHIP TECHNOLOGY INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 101.080000 37,301.29 -37,301.29 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 595112103 20200622S002510 GT.. 233.000 MICRON TECHNOLOGY INC KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 50.830000 11,845.14 -11,845.14 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 595112103 20200625S000930 GT.. 1,551.000 MICRON TECHNOLOGY INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 48.290000 74,909.42 -74,909.42 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 59522J103 20200622S004030 GT.. 106.000 MID-AMERICA APARTMENT COMMUNIT K.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 114.680000 12,156.88 -12,156.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 59522J103 20200625S004660 GT.. 71.000 MID-AMERICA APARTMENT COMMUNIT K.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 110.520000 7,847.45 -7,847.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 608190104 20200622S003030 GT.. 84.000 MOHAWK INDUSTRIES INC KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 93.070000 7,818.51 -7,818.51 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 608190104 20200625S002310 GT.. 6.000 MOHAWK INDUSTRIES INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 99.290000 595.79 -595.79 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 60871R209 20200622S001650 GT.. 40.000 MOLSON COORS BEVERAGE CO
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 38.030000 1,521.50 -1,521.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 60871R209 20200625S004510 GT.. 246.000 MOLSON COORS BEVERAGE CO
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 36.500000 8,980.85 -8,980.85 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 609207105 20200625S001600 GT.. 2,353.000 MONDELEZ INTERNATIONAL INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 50.640000 119,173.57 -119,173.57 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 61174X109 20200625S000160 GT.. 419.000 MONSTER BEVERAGE CORP KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 68.070000 28,524.47 -28,524.47 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 615369105 20200622S001990 GT.. 20.000 MOODY'S CORP KENTUCKY
RETIREMENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 275.230000 5,504.75 -5,504.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 615369105 20200625S000730 GT.. 196.000 MOODY'S CORP KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 265.530000 52,045.35 -52,045.35 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 617446448 20200622S000520 GT.. 1,474.000 MORGAN STANLEY KENTUCKY RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 46.930000 69,185.88 -69,185.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 617446448 20200625S002010 GT.. 1,078.000 MORGAN STANLEY KENTUCKY RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 46.950000 50,620.19 -50,620.19 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 61945C103 20200622S003770 GT.. 395.000 MOSAIC CO/THE KENTUCKY RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 12.900000 5,098.46 -5,098.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 61945C103 20200625S002550 GT.. 105.000 MOSAIC CO/THE KENTUCKY RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 11.970000 1,257.64 -1,257.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 620076307 20200625S003430 GT.. 247.000 MOTOROLA SOLUTIONS INC KENTUCKY .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 139.300000 34,408.95 -34,408.95 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 629377508 20200625S000870 GT.. 253.000 NRG ENERGY INC KENTUCKY RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 32.570000 8,242.11 -8,242.11 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 62944T105 20200625S001100 GT.. 6.000 NVR INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 3,186.840000 19,121.09 -19,121.09 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 631103108 20200622S002990 GT.. 38.000 NASDAQ INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 118.830000 4,515.83 -4,515.83 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX B 631103108 20200625S001310 GT.. 137.000 NASDAQ INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 115.280000 15,794.39 -15,794.39 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 637071101 20200622S001150 GT.. 450.000 NATIONAL OILWELL VARCO INC KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 11.740000 5,286.38 -5,286.38 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 637071101 20200625S003180 GT.. 186.000 NATIONAL OILWELL VARCO INC KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 11.190000 2,082.74 -2,082.74 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 64110D104 20200622S003660 GT.. 19.000 NETAPP INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 44.080000 837.66 -837.66 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 64110D104 20200625S003750 GT.. 149.000 NETAPP INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 40.970000 6,105.65 -6,105.65 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 64110L106 20200625S003120 GT.. 923.000 NETFLIX INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 457.850000 422,602.47 -422,602.47 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 651229106 20200625S002190 GT.. 627.000 NEWELL BRANDS INC KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 15.090000 9,466.13 -9,466.13 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 651639106 20200622S001340 GT.. 607.000 NEWMONT CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 56.920000 34,554.99 -34,554.99 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 651639106 20200625S003950 GT.. 196.000 NEWMONT CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 58.410000 11,449.83 -11,449.83 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 65249B109 20200622S000390 GT.. 165.000 NEWS CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 11.860000 1,958.14 -1,958.14 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 65249B109 20200625S003130 GT.. 424.000 NEWS CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 11.670000 4,951.26 -4,951.26 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 65249B208 20200622S004650 GT.. 49.000 NEWS CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 11.875102 582.25 -582.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 65249B208 20200625S004230 GT.. 133.000 NEWS CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 11.690000 1,555.77 -1,555.77 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 65339F101 20200622S003060 GT.. 334.000 NEXTERA ENERGY INC KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 242.210000 80,900.65 -80,900.65 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 65339F101 20200625S001970 GT.. 414.000 NEXTERA ENERGY INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 241.670000 100,054.49 -100,054.49 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 654106103 20200622S004760 GT.. 530.000 NIKE INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 95.780000 50,767.38 -50,767.38 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 654106103 20200625S000370 GT.. 1,188.000 NIKE INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 100.080000 118,903.95 -118,903.95 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 65473P105 20200622S000370 GT.. 381.000 NISOURCE INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 22.970000 8,754.43 -8,754.43 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 65473P105 20200625S001040 GT.. 406.000 NISOURCE INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 22.400000 9,097.45 -9,097.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 655044105 20200622S004290 GT.. 462.000 NOBLE ENERGY INC KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 10.000000 4,623.47 -4,623.47 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 655044105 20200625S005090 GT.. 288.000 NOBLE ENERGY INC KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 9.260000 2,669.04 -2,669.04 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 655844108 20200622S003550 GT.. 183.000 NORFOLK SOUTHERN CORP KENTUCKY .. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 170.260000 31,158.95 -31,158.95 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 655844108 20200625S001550 GT.. 95.000 NORFOLK SOUTHERN CORP KENTUCKY .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 169.150000 16,069.96 -16,069.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 665859104 20200622S003800 GT.. 108.000 NORTHERN TRUST CORP KENTUCKY
RET.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 82.660000 8,928.09 -8,928.09 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 665859104 20200625S004640 GT.. 115.000 NORTHERN TRUST CORP KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 77.180000 8,876.56 -8,876.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 666807102 20200622S001680 GT.. 19.000 NORTHROP GRUMMAN CORP KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 312.660000 5,940.68 -5,940.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 666807102 20200625S004220 GT.. 174.000 NORTHROP GRUMMAN CORP KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 301.910000 52,533.65 -52,533.65 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 668771108 20200625S004410 GT.. 311.000 NORTONLIFELOCK INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 19.740000 6,141.47 -6,141.47 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 670346105 20200625S003260 GT.. 507.000 NUCOR CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 40.670000 20,623.49 -20,623.49 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 67066G104 20200622S001800 GT.. 424.000 NVIDIA CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 370.450000 157,073.98 -157,073.98 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 67066G104 20200625S001450 GT.. 569.000 NVIDIA CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 369.420000 210,204.25 -210,204.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 67103H107 20200625S001010 GT.. 103.000 O'REILLY AUTOMOTIVE INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 413.920000 42,634.53 -42,634.53 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 674599105 20200622S000290 GT.. 98.000 OCCIDENTAL PETROLEUM CORP KENTU.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 19.710000 1,932.32 -1,932.32 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 674599105 20200625S001210 GT.. 1,404.000 OCCIDENTAL PETROLEUM CORP KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 18.000000 25,282.53 -25,282.53 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 679580100 20200625S000400 GT.. 111.000 OLD DOMINION FREIGHT LINE INC
KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 163.340000 18,131.57 -18,131.57 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 681919106 20200622S000380 GT.. 150.000 OMNICOM GROUP INC KENTUCKY RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 53.330000 8,000.63 -8,000.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 681919106 20200625S004470 GT.. 91.000 OMNICOM GROUP INC KENTUCKY RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 52.450000 4,773.63 -4,773.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 682680103 20200622S002630 GT.. 328.000 ONEOK INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 35.170000 11,538.22 -11,538.22 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX B 682680103 20200625S004890 GT.. 311.000 ONEOK INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 32.300000 10,047.63 -10,047.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 68389X105 20200625S002920 GT.. 2,093.000 ORACLE CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 54.440000 113,958.62 -113,958.62 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 68902V107 20200622S000590 GT.. 343.000 OTIS WORLDWIDE CORP KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 57.000000 19,553.57 -19,553.57 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 68902V107 20200625S002820 GT.. 299.000 OTIS WORLDWIDE CORP KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 55.540000 16,608.70 -16,608.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 693475105 20200622S004530 GT.. 174.000 PNC FINANCIAL SERVICES GROUP I
KENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 108.230000 18,833.33 -18,833.33 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 693475105 20200625S003860 GT.. 140.000 PNC FINANCIAL SERVICES GROUP I
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 103.380000 14,474.25 -14,474.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 693506107 20200622S001670 GT.. 84.000 PPG INDUSTRIES INC KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 103.720000 8,713.11 -8,713.11 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 693506107 20200625S003570 GT.. 256.000 PPG INDUSTRIES INC KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 101.880000 26,083.20 -26,083.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 69351T106 20200622S004970 GT.. 488.000 PPL CORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 26.000000 12,691.66 -12,691.66 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 69351T106 20200625S002530 GT.. 685.000 PPL CORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 25.520000 17,486.34 -17,486.34 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 693656100 20200625S003910 GT.. 43.000 PVH CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 47.600000 2,047.12 -2,047.12 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 693718108 20200622S001870 GT.. 151.000 PACCAR INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 74.960000 11,320.09 -11,320.09 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 693718108 20200625S001990 GT.. 363.000 PACCAR INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 72.520000 26,327.48 -26,327.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 695156109 20200622S004210 GT.. 113.000 PACKAGING CORP OF AMERICA
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 99.750000 11,272.60 -11,272.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 695156109 20200625S000530 GT.. 34.000 PACKAGING CORP OF AMERICA
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 97.940000 3,330.22 -3,330.22 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 701094104 20200622S001030 GT.. 58.000 PARKER-HANNIFIN CORP KENTUCKY
RET.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 182.940000 10,610.96 -10,610.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 701094104 20200625S003820 GT.. 132.000 PARKER-HANNIFIN CORP KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 173.720000 22,932.03 -22,932.03 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 704326107 20200622S001360 GT.. 187.000 PAYCHEX INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 73.970000 13,833.79 -13,833.79 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 704326107 20200625S001250 GT.. 307.000 PAYCHEX INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 71.460000 21,940.52 -21,940.52 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 70432V102 20200625S001200 GT.. 71.000 PAYCOM SOFTWARE INC KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 312.570000 22,193.00 -22,193.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 70450Y103 20200625S002650 GT.. 2,696.000 PAYPAL HOLDINGS INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 168.000000 452,948.22 -452,948.22 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 712704105 20200622S002470 GT.. 28.000 PEOPLE'S UNITED FINANCIAL INC
KENTU.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 11.970000 335.37 -335.37 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 712704105 20200625S001830 GT.. 158.000 PEOPLE'S UNITED FINANCIAL INC
KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 11.140000 1,761.31 -1,761.31 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 713448108 20200622S002850 GT.. 221.000 PEPSICO INC KENTUCKY RETIREMENT S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 131.280000 29,014.54 -29,014.54 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 713448108 20200625S001490 GT.. 1,696.000 PEPSICO INC KENTUCKY RETIREMENT S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 129.560000 219,746.48 -219,746.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 714046109 20200622S000800 GT.. 91.000 PERKINELMER INC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 98.360000 8,951.44 -8,951.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 714046109 20200625S002070 GT.. 83.000 PERKINELMER INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 95.970000 7,966.13 -7,966.13 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 717081103 20200622S001750 GT.. 4,769.000 PFIZER INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 33.420000 159,415.75 -159,415.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 717081103 20200625S003440 GT.. 4,025.000 PFIZER INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 32.190000 129,594.94 -129,594.94 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 718172109 20200625S001370 GT.. 2,453.000 PHILIP MORRIS INTERNATIONAL IN
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 70.090000 171,949.17 -171,949.17 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 718546104 20200622S004440 GT.. 35.000 PHILLIPS 66 KENTUCKY RETIREMENT SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 74.700000 2,614.76 -2,614.76 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 718546104 20200625S003020 GT.. 441.000 PHILLIPS 66 KENTUCKY RETIREMENT SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 69.990000 30,868.90 -30,868.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 723484101 20200622S004190 GT.. 95.000 PINNACLE WEST CAPITAL CORP
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 73.500000 6,983.21 -6,983.21 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 723484101 20200625S000630 GT.. 76.000 PINNACLE WEST CAPITAL CORP
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 71.620000 5,443.69 -5,443.69 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 723787107 20200622S001350 GT.. 137.000 PIONEER NATURAL RESOURCES CO
KEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 93.580000 12,821.49 -12,821.49 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 723787107 20200625S004070 GT.. 92.000 PIONEER NATURAL RESOURCES CO
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 92.160000 8,479.41 -8,479.41 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 74144T108 20200625S002490 GT.. 272.000 T ROWE PRICE GROUP INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 121.040000 32,924.92 -32,924.92 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX B 74251V102 20200622S003450 GT.. 202.000 PRINCIPAL FINANCIAL GROUP INC
KENTU.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 42.170000 8,519.86 -8,519.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 74251V102 20200625S002270 GT.. 97.000 PRINCIPAL FINANCIAL GROUP INC
KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 39.540000 3,836.11 -3,836.11 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 742718109 20200622S002530 GT.. 1.000 PROCTER & GAMBLE CO/THE KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 118.920000 118.93 -118.93 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 742718109 20200625S003200 GT.. 3,285.000 PROCTER & GAMBLE CO/THE KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 116.420000 382,464.34 -382,464.34 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 743315103 20200622S002200 GT.. 145.000 PROGRESSIVE CORP/THE KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 80.990000 11,744.64 -11,744.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 743315103 20200625S001790 GT.. 746.000 PROGRESSIVE CORP/THE KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 77.290000 57,663.94 -57,663.94 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 74340W103 20200622S001420 GT.. 385.000 PROLOGIS INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 91.870000 35,372.84 -35,372.84 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 74340W103 20200625S001500 GT.. 728.000 PROLOGIS INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 89.800000 65,379.86 -65,379.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 744320102 20200622S000680 GT.. 183.000 PRUDENTIAL FINANCIAL INC KENTUCKY .. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 63.090000 11,546.84 -11,546.84 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 744320102 20200625S003100 GT.. 247.000 PRUDENTIAL FINANCIAL INC KENTUCKY .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.700000 14,747.75 -14,747.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 744573106 20200622S002120 GT.. 233.000 PUBLIC SERVICE ENTERPRISE GROU KE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 48.710000 11,351.18 -11,351.18 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 744573106 20200625S003250 GT.. 522.000 PUBLIC SERVICE ENTERPRISE GROU KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 48.160000 25,143.44 -25,143.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 74460D109 20200622S002450 GT.. 158.000 PUBLIC STORAGE KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 190.590000 30,114.41 -30,114.41 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 74460D109 20200625S000210 GT.. 69.000 PUBLIC STORAGE KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 189.450000 13,072.57 -13,072.57 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 745867101 20200622S004110 GT.. 130.000 PULTEGROUP INC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 34.670000 4,508.08 -4,508.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 745867101 20200625S003320 GT.. 185.000 PULTEGROUP INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.840000 6,261.79 -6,261.79 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 74736K101 20200622S004510 GT.. 8.000 QORVO INC KENTUCKY RETIREMENT SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 111.800000 894.46 -894.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 74736K101 20200625S002090 GT.. 131.000 QORVO INC KENTUCKY RETIREMENT SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 108.520000 14,217.10 -14,217.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 747525103 20200625S004100 GT.. 1,962.000 QUALCOMM INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 89.140000 174,907.40 -174,907.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 74762E102 20200625S004430 GT.. 137.000 QUANTA SERVICES INC KENTUCKY RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 37.960000 5,201.55 -5,201.55 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 74834L100 20200622S003600 GT.. 118.000 QUEST DIAGNOSTICS INC KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 108.270000 12,776.75 -12,776.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 74834L100 20200625S002110 GT.. 60.000 QUEST DIAGNOSTICS INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 104.550000 6,273.45 -6,273.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 751212101 20200625S000840 GT.. 42.000 RALPH LAUREN CORP KENTUCKY RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 70.650000 2,967.62 -2,967.62 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 754730109 20200622S004120 GT.. 74.000 RAYMOND JAMES FINANCIAL INC KENTU.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 73.660000 5,451.40 -5,451.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 754730109 20200625S002850 GT.. 74.000 RAYMOND JAMES FINANCIAL INC KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 68.410000 5,062.90 -5,062.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 75513E101 20200625S002590 GT.. 36,173.000 RAYTHEON TECHNOLOGIES CORP KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 61.720000 2,232,868.86 -2,232,868.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 756109104 20200622S001120 GT.. 146.000 REALTY INCOME CORP KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 61.530000 8,984.48 -8,984.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 756109104 20200625S003580 GT.. 384.000 REALTY INCOME CORP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.460000 22,835.52 -22,835.52 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 758849103 20200622S002440 GT.. 294.000 REGENCY CENTERS CORP KENTUCKY R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 44.635000 13,124.90 -13,124.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 758849103 20200625S003790 GT.. 8.000 REGENCY CENTERS CORP KENTUCKY R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 44.360000 354.94 -354.94 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 75886F107 20200608S004870 GT.. 447.000 REGENERON PHARMACEUTICALS INC
KE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 597.000000 266,862.35 -266,862.35 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 75886F107 20200622S003970 GT.. 42.000 REGENERON PHARMACEUTICALS INC
KE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 643.920000 27,044.96 -27,044.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 75886F107 20200625S000340 GT.. 109.000 REGENERON PHARMACEUTICALS INC
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 605.040000 65,950.18 -65,950.18 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 7591EP100 20200622S004370 GT.. 112.000 REGIONS FINANCIAL CORP KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 12.000000 1,344.84 -1,344.84 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 7591EP100 20200625S003310 GT.. 1,144.000 REGIONS FINANCIAL CORP KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 11.280000 12,912.90 -12,912.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 760759100 20200622S001410 GT.. 80.000 REPUBLIC SERVICES INC KENTUCKY
RET.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 79.940000 6,395.80 -6,395.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 760759100 20200625S001300 GT.. 222.000 REPUBLIC SERVICES INC KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 79.380000 17,624.03 -17,624.03 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 761152107 20200625S000490 GT.. 315.000 RESMED INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 181.860000 57,288.26 -57,288.26 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 770323103 20200622S003910 GT.. 7.000 ROBERT HALF INTERNATIONAL INC
KENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 51.100000 357.75 -357.75 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX B 770323103 20200625S002610 GT.. 97.000 ROBERT HALF INTERNATIONAL INC
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 49.470000 4,799.32 -4,799.32 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 773903109 20200622S003200 GT.. 96.000 ROCKWELL AUTOMATION INC
KENTUCKY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 209.130000 20,077.20 -20,077.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 773903109 20200625S001090 GT.. 84.000 ROCKWELL AUTOMATION INC
KENTUCKY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 205.030000 17,223.15 -17,223.15 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 775711104 20200622S003340 GT.. 68.000 ROLLINS INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 41.850000 2,846.31 -2,846.31 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 775711104 20200625S003940 GT.. 146.000 ROLLINS INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 41.100000 6,001.70 -6,001.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 776696106 20200622S003290 GT.. 29.000 ROPER TECHNOLOGIES INC KENTUCKY .. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 390.560000 11,326.46 -11,326.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 776696106 20200625S003810 GT.. 135.000 ROPER TECHNOLOGIES INC KENTUCKY .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 386.930000 52,236.56 -52,236.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 778296103 20200622S000930 GT.. 2.000 ROSS STORES INC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 93.310000 186.64 -186.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 778296103 20200625S002890 GT.. 384.000 ROSS STORES INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 87.050000 33,430.08 -33,430.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 78409V104 20200625S000230 GT.. 321.000 S&P GLOBAL INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 317.970000 102,070.78 -102,070.78 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 78410G104 20200622S004520 GT.. 146.000 SBA COMMUNICATIONS CORP KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 302.300000 44,136.90 -44,136.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 78440X101 20200625S004870 GT.. 132.000 SL GREEN REALTY CORP KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 49.820000 6,577.23 -6,577.23 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 78486Q101 20200622S003570 GT.. 12.000 SVB FINANCIAL GROUP KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 221.840000 2,662.17 -2,662.17 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 78486Q101 20200625S003650 GT.. 64.000 SVB FINANCIAL GROUP KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 207.980000 13,311.20 -13,311.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 79466L302 20200625S002780 GT.. 1,764.000 SALESFORCE.COM INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 185.550000 327,323.43 -327,323.43 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 806407102 20200625S001520 GT.. 184.000 HENRY SCHEIN INC KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 56.180000 10,338.50 -10,338.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 806857108 20200625S000800 GT.. 2,532.000 SCHLUMBERGER LTD KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 17.860000 45,240.51 -45,240.51 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 808513105 20200622S004660 GT.. 675.000 CHARLES SCHWAB CORP/THE KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 36.670000 24,757.31 -24,757.31 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 808513105 20200625S004240 GT.. 1,099.000 CHARLES SCHWAB CORP/THE KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.800000 37,154.44 -37,154.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 81211K100 20200622S004460 GT.. 50.000 SEALED AIR CORP KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 31.660000 1,583.38 -1,583.38 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 81211K100 20200625S003330 GT.. 209.000 SEALED AIR CORP KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 31.410000 6,566.26 -6,566.26 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 816851109 20200622S001930 GT.. 485.000 SEMPRA ENERGY KENTUCKY RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 117.250000 56,869.89 -56,869.89 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 816851109 20200625S001680 GT.. 199.000 SEMPRA ENERGY KENTUCKY RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 120.040000 23,889.45 -23,889.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 81762P102 20200622S002620 GT.. 83.000 SERVICENOW INC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 399.870000 33,189.83 -33,189.83 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 81762P102 20200625S002340 GT.. 251.000 SERVICENOW INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 392.930000 98,627.31 -98,627.31 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 824348106 20200625S002660 GT.. 105.000 SHERWIN-WILLIAMS CO/THE KENTUCKY .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 566.650000 59,499.04 -59,499.04 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 828806109 20200622S004170 GT.. 535.000 SIMON PROPERTY GROUP INC
KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 67.120000 35,913.21 -35,913.21 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 83088M102 20200625S003350 GT.. 192.000 SKYWORKS SOLUTIONS INC KENTUCKY .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 126.410000 24,272.16 -24,272.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 831865209 20200622S002170 GT.. 28.000 A O SMITH CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 47.290000 1,324.33 -1,324.33 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 831865209 20200625S002430 GT.. 129.000 A O SMITH CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 45.110000 5,820.16 -5,820.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 832696405 20200622S000300 GT.. 9.000 J M SMUCKER CO/THE KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 108.940000 980.53 -980.53 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 832696405 20200625S003480 GT.. 162.000 J M SMUCKER CO/THE KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 106.240000 17,212.10 -17,212.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 833034101 20200622S001090 GT.. 24.000 SNAP-ON INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 135.890000 3,261.54 -3,261.54 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 833034101 20200625S001570 GT.. 46.000 SNAP-ON INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 130.820000 6,018.07 -6,018.07 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 842587107 20200622S003280 GT.. 1,031.000 SOUTHERN CO/THE KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 53.610000 55,279.64 -55,279.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 842587107 20200625S003540 GT.. 717.000 SOUTHERN CO/THE KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 52.380000 37,561.84 -37,561.84 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 844741108 20200608S003120 GT.. 1,003.000 SOUTHWEST AIRLINES CO KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 38.180000 38,302.06 -38,302.06 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 844741108 20200622S002290 GT.. 763.000 SOUTHWEST AIRLINES CO KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 34.550000 26,367.37 -26,367.37 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX B 844741108 20200625S002480 GT.. 260.000 SOUTHWEST AIRLINES CO KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 32.250000 8,386.95 -8,386.95 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 854502101 20200622S000540 GT.. 118.000 STANLEY BLACK & DECKER INC KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 133.920000 15,803.45 -15,803.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 854502101 20200625S004090 GT.. 162.000 STANLEY BLACK & DECKER INC KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 131.090000 21,237.80 -21,237.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 855244109 20200622S000690 GT.. 741.000 STARBUCKS CORP KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 75.400000 55,876.96 -55,876.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 855244109 20200625S002960 GT.. 710.000 STARBUCKS CORP KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 73.640000 52,289.73 -52,289.73 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 857477103 20200625S003920 GT.. 384.000 STATE STREET CORP KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 61.630000 23,668.80 -23,668.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 863667101 20200622S000110 GT.. 168.000 STRYKER CORP KENTUCKY
RETIREMENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 187.110000 31,435.74 -31,435.74 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 863667101 20200625S001140 GT.. 323.000 STRYKER CORP KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 176.300000 56,947.32 -56,947.32 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 871607107 20200622S003720 GT.. 4.000 SYNOPSYS INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 184.450000 737.83 -737.83 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 871607107 20200625S002870 GT.. 233.000 SYNOPSYS INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 189.200000 44,085.35 -44,085.35 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 87165B103 20200625S001080 GT.. 362.000 SYNCHRONY FINANCIAL KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 22.090000 7,999.30 -7,999.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 871829107 20200622S001880 GT.. 62.000 SYSCO CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 54.260000 3,364.59 -3,364.59 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 871829107 20200625S005070 GT.. 638.000 SYSCO CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 54.880000 35,018.23 -35,018.23 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 872540109 20200622S004940 GT.. 28.000 TJX COS INC/THE KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 52.640000 1,474.13 -1,474.13 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 872540109 20200625S002680 GT.. 1,424.000 TJX COS INC/THE KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 51.530000 73,389.40 -73,389.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 872590104 20200622S002150 GT.. 172.000 T-MOBILE US INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 106.900000 18,388.09 -18,388.09 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 872590104 20200625S004050 GT.. 457.000 T-MOBILE US INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 108.430000 49,555.94 -49,555.94 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 874054109 20200622S000060 GT.. 17.000 TAKE-TWO INTERACTIVE SOFTWARE
KEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 142.610000 2,424.50 -2,424.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 874054109 20200625S004340 GT.. 171.000 TAKE-TWO INTERACTIVE SOFTWARE
KEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 139.870000 23,919.05 -23,919.05 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 876030107 20200622S000430 GT.. 291.000 TAPESTRY INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 13.530000 3,939.41 -3,939.41 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 876030107 20200625S004990 GT.. 126.000 TAPESTRY INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 12.800000 1,613.75 -1,613.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 87612E106 20200622S004060 GT.. 275.000 TARGET CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 120.560000 33,156.06 -33,156.06 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 87612E106 20200625S000720 GT.. 319.000 TARGET CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 119.720000 38,193.07 -38,193.07 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 879360105 20200622S001740 GT.. 892.000 TELEDYNE TECHNOLOGIES INC KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 320.970000 286,311.93 -286,311.93 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 879360105 20200625S004440 GT.. 10.000 TELEDYNE TECHNOLOGIES INC KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 307.650000 3,076.58 -3,076.58 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 879369106 20200622S003540 GT.. 18.000 TELEFLEX INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 368.390000 6,631.16 -6,631.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 879369106 20200625S002200 GT.. 55.000 TELEFLEX INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 355.310000 19,542.46 -19,542.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 882508104 20200625S004360 GT.. 1,048.000 TEXAS INSTRUMENTS INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 123.990000 129,949.38 -129,949.38 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 883203101 20200625S001180 GT.. 366.000 TEXTRON INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 32.430000 11,872.13 -11,872.13 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 883556102 20200625S003560 GT.. 499.000 THERMO FISHER SCIENTIFIC INC KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 347.960000 173,635.78 -173,635.78 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 88579Y101 20200622S001580 GT.. 271.000 3M CO KENTUCKY RETIREMENT
SYSTEMS UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 158.150000 42,860.68 -42,860.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 88579Y101 20200625S001890 GT.. 594.000 3M CO KENTUCKY RETIREMENT
SYSTEMS UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 152.220000 90,423.14 -90,423.14 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 886547108 20200622S000720 GT.. 87.000 TIFFANY & CO KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 120.880000 10,517.21 -10,517.21 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 886547108 20200625S001770 GT.. 106.000 TIFFANY & CO KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 121.440000 12,873.44 -12,873.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 892356106 20200625S003050 GT.. 185.000 TRACTOR SUPPLY CO KENTUCKY RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 131.340000 24,299.29 -24,299.29 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 893641100 20200622S003020 GT.. 31.000 TRANSDIGM GROUP INC KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 463.000000 14,353.23 -14,353.23 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 893641100 20200625S000950 GT.. 56.000 TRANSDIGM GROUP INC KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 433.900000 24,298.82 -24,298.82 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX B 89417E109 20200625S000440 GT.. 267.000 TRAVELERS COS INC/THE KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 112.860000 30,135.62 -30,135.62 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 89832Q109 20200622S004320 GT.. 542.000 TRUIST FINANCIAL CORP KENTUCKY
RET.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 39.340000 21,326.35 -21,326.35 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 89832Q109 20200625S003550 GT.. 1,623.000 TRUIST FINANCIAL CORP KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 37.660000 61,134.35 -61,134.35 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 90184L102 20200622S001160 GT.. 774.000 TWITTER INC KENTUCKY RETIREMENT S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 33.410000 25,865.15 -25,865.15 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 90184L102 20200625S002250 GT.. 592.000 TWITTER INC KENTUCKY RETIREMENT S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 31.730000 18,788.60 -18,788.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 902252105 20200622S002410 GT.. 942.000 TYLER TECHNOLOGIES INC KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 333.210000 313,890.89 -313,890.89 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 902252105 20200625S005030 GT.. 36.000 TYLER TECHNOLOGIES INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 338.470000 12,185.19 -12,185.19 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 902494103 20200622S003390 GT.. 44.000 TYSON FOODS INC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 63.220000 2,782.01 -2,782.01 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 902494103 20200625S003070 GT.. 377.000 TYSON FOODS INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.440000 22,411.71 -22,411.71 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 902653104 20200622S003430 GT.. 411.000 UDR INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 37.760000 15,522.44 -15,522.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 902653104 20200625S004690 GT.. 73.000 UDR INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 36.390000 2,657.02 -2,657.02 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 902973304 20200625S003340 GT.. 934.000 US BANCORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 36.870000 34,443.59 -34,443.59 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 90384S303 20200622S003210 GT.. 59.000 ULTA BEAUTY INC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 212.190000 12,519.65 -12,519.65 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 90384S303 20200625S000700 GT.. 6.000 ULTA BEAUTY INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 200.000000 1,200.05 -1,200.05 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 904311107 20200622S002560 GT.. 172.000 UNDER ARMOUR INC KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 9.510000 1,637.01 -1,637.01 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 904311107 20200625S004950 GT.. 116.000 UNDER ARMOUR INC KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 9.470000 1,099.39 -1,099.39 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 904311206 20200622S004700 GT.. 175.000 UNDER ARMOUR INC KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 8.600000 1,506.31 -1,506.31 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 904311206 20200625S003970 GT.. 164.000 UNDER ARMOUR INC KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 8.580000 1,408.35 -1,408.35 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 907818108 20200625S005080 GT.. 826.000 UNION PACIFIC CORP KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 165.550000 136,750.50 -136,750.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 910047109 20200622S002870 GT.. 201.000 UNITED AIRLINES HOLDINGS INC
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 36.840000 7,406.35 -7,406.35 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 910047109 20200625S001400 GT.. 257.000 UNITED AIRLINES HOLDINGS INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.070000 8,500.92 -8,500.92 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 911312106 20200622S000190 GT.. 259.000 UNITED PARCEL SERVICE INC
KENTUCKY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 107.770000 27,914.37 -27,914.37 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 911312106 20200625S000260 GT.. 873.000 UNITED PARCEL SERVICE INC
KENTUCKY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 109.500000 95,600.05 -95,600.05 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 911363109 20200625S001780 GT.. 134.000 UNITED RENTALS INC KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 142.430000 19,086.63 -19,086.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 91324P102 20200622S002280 GT.. 271.000 UNITEDHEALTH GROUP INC KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 291.240000 78,928.07 -78,928.07 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 91324P102 20200625S002810 GT.. 1,171.000 UNITEDHEALTH GROUP INC KENTUCKY
R.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 289.180000 338,638.56 -338,638.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 913903100 20200622S001890 GT.. 44.000 UNIVERSAL HEALTH SERVICES INC
KENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 96.700000 4,255.13 -4,255.13 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 913903100 20200625S002750 GT.. 11.000 UNIVERSAL HEALTH SERVICES INC
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 89.300000 982.38 -982.38 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 91529Y106 20200622S002570 GT.. 91.000 UNUM GROUP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 16.480000 1,500.36 -1,500.36 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 91529Y106 20200625S000590 GT.. 148.000 UNUM GROUP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 15.510000 2,296.59 -2,296.59 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 918204108 20200625S002800 GT.. 304.000 VF CORP KENTUCKY RETIREMENT SYST.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 59.030000 17,947.40 -17,947.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 91913Y100 20200622S002610 GT.. 56.000 VALERO ENERGY CORP KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 63.160000 3,537.38 -3,537.38 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 91913Y100 20200625S003390 GT.. 486.000 VALERO ENERGY CORP KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 58.020000 28,201.37 -28,201.37 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 92220P105 20200622S003740 GT.. 16.000 VARIAN MEDICAL SYSTEMS INC KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 119.470000 1,911.64 -1,911.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 92220P105 20200625S004540 GT.. 118.000 VARIAN MEDICAL SYSTEMS INC KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 115.410000 13,619.27 -13,619.27 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 92276F100 20200622S004150 GT.. 391.000 VENTAS INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 35.800000 14,000.73 -14,000.73 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 92276F100 20200625S000920 GT.. 176.000 VENTAS INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 34.390000 6,053.96 -6,053.96 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX B 92343E102 20200622S000770 GT.. 16.000 VERISIGN INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 205.260000 3,284.28 -3,284.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 92343E102 20200625S001560 GT.. 99.000 VERISIGN INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 202.730000 20,071.01 -20,071.01 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 92343V104 20200622S003470 GT.. 1,612.000 VERIZON COMMUNICATIONS INC
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 56.160000 90,542.01 -90,542.01 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 92343V104 20200625S002380 GT.. 4,635.000 VERIZON COMMUNICATIONS INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 53.930000 250,000.31 -250,000.31 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 92345Y106 20200622S004570 GT.. 41.000 VERISK ANALYTICS INC KENTUCKY RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 164.185121 6,731.90 -6,731.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 92345Y106 20200625S001800 GT.. 165.000 VERISK ANALYTICS INC KENTUCKY RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 163.690000 27,010.09 -27,010.09 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 92532F100 20200625S000130 GT.. 463.000 VERTEX PHARMACEUTICALS INC KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 291.180000 134,819.81 -134,819.81 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 92556H206 20200625S002830 GT.. 13,296.000 VIACOMCBS INC KENTUCKY RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 23.580000 313,619.40 -313,619.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 92826C839 20200622S004400 GT.. 142.000 VISA INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 192.200000 27,293.47 -27,293.47 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 92826C839 20200625S000460 GT.. 1,812.000 VISA INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 191.410000 346,848.51 -346,848.51 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 929042109 20200622S001860 GT.. 129.000 VORNADO REALTY TRUST KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 39.150000 5,051.32 -5,051.32 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 929042109 20200625S000940 GT.. 113.000 VORNADO REALTY TRUST KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 37.780000 4,269.99 -4,269.99 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 929160109 20200625S000690 GT.. 310.000 VULCAN MATERIALS CO KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 118.060000 36,600.93 -36,600.93 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 92939U106 20200622S002240 GT.. 267.000 WEC ENERGY GROUP INC KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 88.070000 23,516.69 -23,516.69 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 92939U106 20200625S003590 GT.. 205.000 WEC ENERGY GROUP INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 86.790000 17,793.49 -17,793.49 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 929740108 20200622S001190 GT.. 136.000 WESTINGHOUSE AIR BRAKE TECHNOL K.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 60.160000 8,182.78 -8,182.78 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 929740108 20200625S000620 GT.. 104.000 WESTINGHOUSE AIR BRAKE TECHNOL K.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 58.300000 6,063.98 -6,063.98 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 931142103 20200622S004550 GT.. 938.000 WALMART INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 119.850000 112,426.34 -112,426.34 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 931142103 20200625S002000 GT.. 1,122.000 WALMART INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 120.300000 134,985.02 -134,985.02 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 931427108 20200622S000480 GT.. 4.000 WALGREENS BOOTS ALLIANCE INC
KENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 44.130000 176.55 -176.55 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 931427108 20200625S001230 GT.. 802.000 WALGREENS BOOTS ALLIANCE INC
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 41.170000 33,024.36 -33,024.36 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 94106L109 20200622S001450 GT.. 206.000 WASTE MANAGEMENT INC KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 101.770000 20,966.17 -20,966.17 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 94106L109 20200625S004460 GT.. 328.000 WASTE MANAGEMENT INC KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 101.370000 33,251.82 -33,251.82 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 941848103 20200625S004750 GT.. 92.000 WATERS CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 177.360000 16,317.81 -16,317.81 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 949746101 20200622S002180 GT.. 1,968.000 WELLS FARGO & CO KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 27.600000 54,331.56 -54,331.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 949746101 20200625S004600 GT.. 898.000 WELLS FARGO & CO KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 26.120000 23,462.50 -23,462.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 95040Q104 20200622S001700 GT.. 613.000 WELLTOWER INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 51.000000 31,267.60 -31,267.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 95040Q104 20200625S000570 GT.. 283.000 WELLTOWER INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 49.380000 13,976.66 -13,976.66 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 955306105 20200608S002900 GT.. 1,709.000 WEST PHARMACEUTICAL SERVICES I KE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 205.730000 351,605.39 -351,605.39 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 955306105 20200622S004040 GT.. 15.000 WEST PHARMACEUTICAL SERVICES I KE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 216.590000 3,248.96 -3,248.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 955306105 20200625S003690 GT.. 86.000 WEST PHARMACEUTICAL SERVICES I KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 216.510000 18,620.51 -18,620.51 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 958102105 20200622S003830 GT.. 277.000 WESTERN DIGITAL CORP KENTUCKY
RET.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 44.390000 12,298.11 -12,298.11 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 958102105 20200625S000960 GT.. 225.000 WESTERN DIGITAL CORP KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 42.250000 9,507.94 -9,507.94 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 959802109 20200622S003260 GT.. 283.000 WESTERN UNION CO/THE KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 21.610000 6,117.75 -6,117.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 959802109 20200625S004770 GT.. 139.000 WESTERN UNION CO/THE KENTUCKY
RE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 20.950000 2,913.09 -2,913.09 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 96145D105 20200622S002090 GT.. 190.000 WESTROCK CO KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 28.320000 5,382.23 -5,382.23 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 96145D105 20200625S005050 GT.. 229.000 WESTROCK CO KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 26.200000 6,001.52 -6,001.52 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 962166104 20200622S003170 GT.. 291.000 WEYERHAEUSER CO KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 22.700000 6,607.88 -6,607.88 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX B 962166104 20200625S000390 GT.. 851.000 WEYERHAEUSER CO KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 21.750000 18,515.63 -18,515.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 963320106 20200622S001840 GT.. 6.000 WHIRLPOOL CORP KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 127.090000 762.59 -762.59 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 963320106 20200625S000780 GT.. 63.000 WHIRLPOOL CORP KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 123.490000 7,780.34 -7,780.34 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 969457100 20200622S002700 GT.. 369.000 WILLIAMS COS INC/THE KENTUCKY RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 19.220000 7,094.95 -7,094.95 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 969457100 20200625S004960 GT.. 1,473.000 WILLIAMS COS INC/THE KENTUCKY RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 18.840000 27,762.37 -27,762.37 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 983134107 20200622S001110 GT.. 172.000 WYNN RESORTS LTD KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 86.790000 14,929.17 -14,929.17 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 98389B100 20200622S000200 GT.. 182.000 XCEL ENERGY INC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 64.010000 11,651.19 -11,651.19 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 98389B100 20200625S000180 GT.. 619.000 XCEL ENERGY INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 63.680000 39,422.56 -39,422.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 983919101 20200625S001980 GT.. 373.000 XILINX INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 92.890000 34,650.77 -34,650.77 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 98419M100 20200625S004800 GT.. 268.000 XYLEM INC/NY KENTUCKY RETIREMENT .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 62.450000 16,738.61 -16,738.61 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 98421M106 20200622S000840 GT.. 122.000 XEROX HOLDINGS CORP KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 16.310000 1,990.74 -1,990.74 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 98421M106 20200625S003800 GT.. 88.000 XEROX HOLDINGS CORP KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 15.470000 1,362.02 -1,362.02 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 988498101 20200622S003650 GT.. 277.000 YUM! BRANDS INC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 88.260000 24,450.10 -24,450.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 988498101 20200625S005100 GT.. 140.000 YUM! BRANDS INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 86.560000 12,119.45 -12,119.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 989207105 20200622S003320 GT.. 4.000 ZEBRA TECHNOLOGIES CORP
KENTUCKY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 264.410000 1,057.67 -1,057.67 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 989207105 20200625S001340 GT.. 57.000 ZEBRA TECHNOLOGIES CORP
KENTUCKY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 250.500000 14,278.93 -14,278.93 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 98956P102 20200622S000490 GT.. 156.000 ZIMMER BIOMET HOLDINGS INC
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 126.220000 19,691.49 -19,691.49 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 98956P102 20200625S005130 GT.. 179.000 ZIMMER BIOMET HOLDINGS INC
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 118.220000 21,162.72 -21,162.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 989701107 20200625S000510 GT.. 136.000 ZIONS BANCORP NA KENTUCKY
RETIREM.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.220000 4,518.94 -4,518.94 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 98978V103 20200625S002640 GT.. 722.000 ZOETIS INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 134.300000 96,970.02 -96,970.02 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G0176J109 20200622S004770 GT.. 40.000 ALLEGION PLC KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 102.740000 4,109.90 -4,109.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G0176J109 20200625S002730 GT.. 82.000 ALLEGION PLC KENTUCKY RETIREMENT
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 97.830000 8,022.68 -8,022.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G0250X107 20200625S004790 GT.. 1,568.000 AMCOR PLC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 9.960000 15,629.04 -15,629.04 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G0403H108 20200625S004300 GT.. 386.000 AON PLC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 187.530000 72,389.48 -72,389.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G1151C101 20200622S003750 GT.. 248.000 ACCENTURE PLC KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 201.550000 49,986.26 -49,986.26 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G1151C101 20200625S001440 GT.. 751.000 ACCENTURE PLC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 201.840000 151,587.47 -151,587.47 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G29183103 20200625S004710 GT.. 416.000 EATON CORP PLC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 84.010000 34,951.28 -34,951.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G3223R108 20200622S004390 GT.. 15.000 EVEREST RE GROUP LTD KENTUCKY
RET.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 215.730000 3,236.06 -3,236.06 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G3223R108 20200625S002450 GT.. 26.000 EVEREST RE GROUP LTD KENTUCKY
RET.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 206.000000 5,356.20 -5,356.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G47567105 20200622S002000 GT.. 54.000 IHS MARKIT LTD KENTUCKY
RETIREMENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 72.030000 3,890.03 -3,890.03 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G47567105 20200625S000820 GT.. 495.000 IHS MARKIT LTD KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 71.740000 35,515.01 -35,515.01 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G491BT108 20200625S001910 GT.. 771.000 INVESCO LTD KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 10.720000 8,270.90 -8,270.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G51502105 20200622S000070 GT.. 200.000 JOHNSON CONTROLS INTERNATIONAL
K.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 34.320000 6,865.50 -6,865.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G51502105 20200625S003060 GT.. 277.000 JOHNSON CONTROLS INTERNATIONAL
K.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 33.290000 9,223.41 -9,223.41 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G5494J103 20200625S004060 GT.. 721.000 LINDE PLC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 206.070000 148,581.88 -148,581.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G5960L103 20200622S004480 GT.. 663.000 MEDTRONIC PLC KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 93.910000 62,267.30 -62,267.30 0.00

Transaction Detail

S&P 500 INDEX - KR3F19020002 Period :  4/1/2020 to 6/30/2020

Page 240 of 278
Report Timestamp: Wed Aug 5 2020 04:00:00 PM

Special Called Investment Committee Meeting - Addendum - Standard Reports

405



.

Reporting

Account

Number

Source Account
Trans.

Code

Link

Ref

Mellon

Security ID

Transaction

No./Client Ref
Shares/Par Transaction Description

Broker

Name

Reported

Date

Trade

Date

Contract

Settle Date
Base Price Base Cost

Base Txn

Amount
Base Gain/Loss

KR3F19020002 KR3F19020002: S&P 500 INDEX B G5960L103 20200625S000830 GT.. 1,361.000 MEDTRONIC PLC KENTUCKY
RETIREMEN.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 88.930000 121,043.94 -121,043.94 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G6095L109 20200622S001390 GT.. 81.000 APTIV PLC KENTUCKY RETIREMENT SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 77.730000 6,296.74 -6,296.74 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G6095L109 20200625S001270 GT.. 291.000 APTIV PLC KENTUCKY RETIREMENT SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 74.620000 21,716.60 -21,716.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G6518L108 20200622S003690 GT.. 322.000 NIELSEN HOLDINGS PLC KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 14.740000 4,748.70 -4,748.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G6518L108 20200625S003900 GT.. 227.000 NIELSEN HOLDINGS PLC KENTUCKY
RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 14.130000 3,209.21 -3,209.21 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G66721104 20200608S004030 GT.. 739.000 NORWEGIAN CRUISE LINE HOLDINGS
KE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 22.430000 16,581.31 -16,581.31 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G66721104 20200622S002140 GT.. 558.000 NORWEGIAN CRUISE LINE HOLDINGS
KE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 18.220000 10,170.95 -10,170.95 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G7945M107 20200622S000980 GT.. 150.000 SEAGATE TECHNOLOGY PLC KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 52.050000 7,808.63 -7,808.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G7945M107 20200625S000350 GT.. 64.000 SEAGATE TECHNOLOGY PLC KENTUCKY
.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 47.620000 3,048.16 -3,048.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G7S00T104 20200622S002490 GT.. 46.000 PENTAIR PLC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 38.000000 1,748.35 -1,748.35 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G7S00T104 20200625S004880 GT.. 147.000 PENTAIR PLC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 36.290000 5,335.73 -5,335.73 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G8473T100 20200622S001520 GT.. 69.000 STERIS PLC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 152.240000 10,505.08 -10,505.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G8473T100 20200625S004110 GT.. 62.000 STERIS PLC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 149.040000 9,240.95 -9,240.95 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G87110105 20200622S003130 GT.. 757.000 TECHNIPFMC PLC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 7.560000 5,728.60 -5,728.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G8994E103 20200622S004830 GT.. 192.000 TRANE TECHNOLOGIES PLC KENTUCKY .. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 89.290000 17,145.12 -17,145.12 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G8994E103 20200625S001360 GT.. 157.000 TRANE TECHNOLOGIES PLC KENTUCKY .. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 86.040000 13,509.46 -13,509.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G96629103 20200625S004830 GT.. 210.000 WILLIS TOWERS WATSON PLC KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 190.850000 40,080.08 -40,080.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G97822103 20200625S001860 GT.. 234.000 PERRIGO CO PLC KENTUCKY RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 53.950000 12,626.06 -12,626.06 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B H1467J104 20200622S003180 GT.. 230.000 CHUBB LTD KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 127.950000 29,430.23 -29,430.23 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B H1467J104 20200625S000680 GT.. 403.000 CHUBB LTD KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 126.170000 50,849.53 -50,849.53 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B H2906T109 20200622S004780 GT.. 57.000 GARMIN LTD KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 98.340000 5,605.81 -5,605.81 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B H2906T109 20200625S001410 GT.. 177.000 GARMIN LTD KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 95.290000 16,867.66 -16,867.66 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B H84989104 20200625S004140 GT.. 402.000 TE CONNECTIVITY LTD KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 78.070000 31,387.16 -31,387.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B N53745100 20200622S002030 GT.. 212.000 LYONDELLBASELL INDUSTRIES NV
KENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 66.540000 14,108.07 -14,108.07 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B N53745100 20200625S002060 GT.. 178.000 LYONDELLBASELL INDUSTRIES NV
KENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 60.640000 10,795.26 -10,795.26 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B N59465109 20200622S000920 GT.. 49.000 MYLAN NV KENTUCKY RETIREMENT SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 16.160000 792.21 -792.21 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B N59465109 20200625S004810 GT.. 743.000 MYLAN NV KENTUCKY RETIREMENT SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 16.020000 11,908.43 -11,908.43 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B V7780T103 20200622S003440 GT.. 215.000 ROYAL CARIBBEAN CRUISES LTD
KENTU.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 55.270000 11,884.66 -11,884.66 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B V7780T103 20200625S004520 GT.. 38.000 ROYAL CARIBBEAN CRUISES LTD
KENTU.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 48.240000 1,833.41 -1,833.41 0.00

RECEIPTS AND DISBURSEMENT TRANSACTIONS 0.000 -
144,579,099...

-
144,579,099... 0.00

U.S. DOLLAR 0.000 -
144,579,099...

-
144,579,099... 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW NA9123459 20200501S005210 350.. 0.000 TRANSFER TO 956931 5/1/2020 5/1/2020 0.000000 -164,225,000.00 -164,225,000.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CWC NA9123459 20200501S005210 350.. 0.000 5/1/2020 5/1/2020 0.000000 164,225,000.00 164,225,000.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CD 99VVARL80 20200626S005200 353.. 0.000 TRANSFER FROM KR3F9001002 KRS INS
I.. 6/26/2020 6/26/2020 0.000000 34,100,000.00 34,100,000.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20200406S000070
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 4/6/2020 4/6/2020 0.000000 -414,259.51 -414,259.51 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20200413S000110
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 4/13/2020 4/13/2020 0.000000 -165,077.00 -165,077.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20200415S000330
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 4/15/2020 4/15/2020 0.000000 -4,611.42 -4,611.42 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20200420S000040
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 4/20/2020 4/20/2020 0.000000 -190,518.00 -190,518.00 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20200427S000060
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 4/27/2020 4/27/2020 0.000000 -128,593.96 -128,593.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20200504S000050
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 5/4/2020 5/4/2020 0.000000 -420,377.50 -420,377.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20200511S000090
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 5/11/2020 5/11/2020 0.000000 -99,702.20 -99,702.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20200514S000290
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 5/14/2020 5/14/2020 0.000000 -2,948.62 -2,948.62 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20200518A000120 0.000 TRANSFER TO KR3F9001002 KRS INS
INT.. 5/18/2020 5/18/2020 0.000000 -1,040,000.00 -1,040,000.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20200518S000070
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 5/18/2020 5/18/2020 0.000000 -343,929.30 -343,929.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20200526S000100
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 5/26/2020 5/26/2020 0.000000 -102,369.26 -102,369.26 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20200602S000120
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 6/2/2020 6/2/2020 0.000000 -43,177.40 -43,177.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20200605A000190 0.000 TRANSFER TO KR3F9001002 KRS INS
INT.. 5/1/2020 5/1/2020 0.000000 -164,225,000.00 -164,225,000.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20200608S005130
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 6/8/2020 6/8/2020 0.000000 -293,685.41 -293,685.41 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20200609S005230 352.. 0.000 TRANSFER TO KR3F9001002 KRS INS
INT.. 6/9/2020 6/9/2020 0.000000 -10,280,000.00 -10,280,000.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20200612S000390
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 6/12/2020 6/12/2020 0.000000 -3,716.43 -3,716.43 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20200615S000310
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 6/15/2020 6/15/2020 0.000000 -553,486.76 -553,486.76 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20200622S005110
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 6/22/2020 6/22/2020 0.000000 -241,840.18 -241,840.18 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20200629S000230
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 6/29/2020 6/29/2020 0.000000 -137,083.46 -137,083.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW G0177J108 20200511A000330 0.000 CASH STOCK MERGER ALLERGAN PLC 5/11/2020 5/11/2020 0.000000 -930,881.40 -930,881.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CD G0177J108 20200605A000150 0.000 CASH STOCK MERGER ALLERGAN PLC 5/11/2020 5/11/2020 0.000000 930,881.40 930,881.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CD NABY9D547 20200512A000060 0.000 CASH & STOCK MERGER ALLERGAN PLC 5/11/2020 5/11/2020 0.000000 938,245.14 938,245.14 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CDC NABY9D547 20200512A000060 0.000 ALLERGAN PLC 5/11/2020 5/11/2020 0.000000 -938,245.14 -938,245.14 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW NA9123459 20200408A000210 0.000 BNY SL REBATE FEBRUARY 2020 3/13/2020 3/13/2020 0.000000 -4,140.81 -4,140.81 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW NA9123459 20200511A000370 0.000 BNY SL REBATE MARCH 2020 4/14/2020 4/14/2020 0.000000 -768.89 -768.89 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CD NA9123459 20200608A005220 0.000 BNY SL REBATE APRIL 2020 5/14/2020 5/14/2020 0.000000 308.47 308.47 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW NA9123459 20200408A000200 0.000 BNY SL BANK FEE FEBRUARY 2020 3/13/2020 3/13/2020 0.000000 -619.75 -619.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW NA9123459 20200511A000360 0.000 BNY SL BANK FEE MARCH 2020 4/14/2020 4/14/2020 0.000000 -810.84 -810.84 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW NA9123459 20200608A005210 0.000 BNY SL BANK FEE APRIL 2020 5/14/2020 5/14/2020 0.000000 -518.14 -518.14 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CDC NA9123459 20200313S000340 GL.. 0.000 3/13/2020 3/13/2020 0.000000 -3,522.75 -3,522.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CD NA9123459 20200408A000190 0.000 BNY SL GROSS EARN FEBRUARY 2020 3/13/2020 3/13/2020 0.000000 8,283.31 8,283.31 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CD NA9123459 20200414S000100 GL.. 0.000 CREDIT - SEC LENDING EARNINGS FOR
M.. 4/14/2020 4/14/2020 0.000000 4,611.42 4,611.42 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CDC NA9123459 20200414S000100 GL.. 0.000 4/14/2020 4/14/2020 0.000000 -4,611.42 -4,611.42 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CD NA9123459 20200511A000350 0.000 BNY SL GROSS EARN MARCH 2020 4/14/2020 4/14/2020 0.000000 6,191.15 6,191.15 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CD NA9123459 20200514S000250 GL.. 0.000 CREDIT - SEC LENDING EARNINGS FOR
A.. 5/14/2020 5/14/2020 0.000000 2,948.62 2,948.62 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CDC NA9123459 20200514S000250 GL.. 0.000 5/14/2020 5/14/2020 0.000000 -2,948.62 -2,948.62 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CD NA9123459 20200608A005200 0.000 BNY SL GROSS EARN APRIL 2020 5/14/2020 5/14/2020 0.000000 3,158.29 3,158.29 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CD NA9123459 20200612S000380 GL.. 0.000 CREDIT - SEC LENDING EARNINGS FOR
M.. 6/12/2020 6/12/2020 0.000000 3,716.43 3,716.43 0.00

SALES -
5,980,290.750

-
134,607,060... 189,316,041.. 54,708,981.74

U.S. DOLLAR -
5,980,290.750

-
134,607,060... 189,316,041.. 54,708,981.74

KR3F19020002 KR3F19020002: S&P 500 INDEX S 996085619 20200406S000080 -383,812.200 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/6/2020 4/6/2020 4/6/2020 1.000000 -383,812.20 383,812.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 996085619 20200413S000120 -121,972.830 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/13/2020 4/13/2020 4/13/2020 1.000000 -121,972.83 121,972.83 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 996085619 20200420S000050 -159,727.830 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/20/2020 4/20/2020 4/20/2020 1.000000 -159,727.83 159,727.83 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 996085619 20200427S000070 -122,179.940 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/27/2020 4/27/2020 4/27/2020 1.000000 -122,179.94 122,179.94 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 996085619 20200504S000060 -400,453.830 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/4/2020 5/4/2020 5/4/2020 1.000000 -400,453.83 400,453.83 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 996085619 20200511S000300 -78,000.230 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/11/2020 5/11/2020 5/11/2020 1.000000 -78,000.23 78,000.23 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 996085619 20200518S000090 -1,348,688.800 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/18/2020 5/18/2020 5/18/2020 1.000000 -1,348,688.80 1,348,688.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 996085619 20200527S000070 -101,832.860 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/27/2020 5/27/2020 5/27/2020 1.000000 -101,832.86 101,832.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 996085619 20200602S000130 -22,772.050 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/2/2020 6/2/2020 6/2/2020 1.000000 -22,772.05 22,772.05 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 996085619 20200608S005140 -250,053.210 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/8/2020 6/8/2020 6/8/2020 1.000000 -250,053.21 250,053.21 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 996085619 20200615S000320 -462,207.040 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/15/2020 6/15/2020 6/15/2020 1.000000 -462,207.04 462,207.04 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 996085619 20200622S005120 -218,393.580 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/22/2020 6/22/2020 6/22/2020 1.000000 -218,393.58 218,393.58 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 996085619 20200623S005090 -11,552.790 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/23/2020 6/23/2020 6/23/2020 1.000000 -11,552.79 11,552.79 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 996085619 20200629S000240 -89,469.560 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/29/2020 6/29/2020 6/29/2020 1.000000 -89,469.56 89,469.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 001055102 20200429S003920 GT.. -4,948.000 AFLAC INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 39.190000 -153,653.03 193,870.72 40,217.69

KR3F19020002 KR3F19020002: S&P 500 INDEX S 001055102 20200608S000830 GT.. -348.000 AFLAC INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 40.530000 -10,806.64 14,101.51 3,294.87

KR3F19020002 KR3F19020002: S&P 500 INDEX S 001055102 20200622S001950 GT.. -16,954.000 AFLAC INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 36.600000 -526,482.12 620,375.52 93,893.40

KR3F19020002 KR3F19020002: S&P 500 INDEX S 00130H105 20200429S003120 GT.. -4,476.000 AES CORP/THE KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 14.320000 -61,093.50 64,061.33 2,967.83

KR3F19020002 KR3F19020002: S&P 500 INDEX S 00130H105 20200608S001220 GT.. -315.000 AES CORP/THE KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 14.300000 -4,299.48 4,502.04 202.56

KR3F19020002 KR3F19020002: S&P 500 INDEX S 00130H105 20200622S004630 GT.. -179.000 AES CORP/THE KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 13.340000 -2,443.19 2,386.46 -56.73

KR3F19020002 KR3F19020002: S&P 500 INDEX S 00206R102 20200429S000930 GT.. -49,245.000 AT&T INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 31.430000 -1,548,175.41 1,547,366.80 -808.61

KR3F19020002 KR3F19020002: S&P 500 INDEX S 00206R102 20200608S003620 GT.. -3,462.000 AT&T INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 32.770000 -108,839.14 113,421.26 4,582.12

KR3F19020002 KR3F19020002: S&P 500 INDEX S 002824100 20200429S001210 GT.. -11,914.000 ABBOTT LABORATORIES KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 92.280000 -589,542.37 1,099,310.26 509,767.89

KR3F19020002 KR3F19020002: S&P 500 INDEX S 002824100 20200608S002460 GT.. -838.000 ABBOTT LABORATORIES KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 89.860000 -41,466.89 75,294.72 33,827.83

KR3F19020002 KR3F19020002: S&P 500 INDEX S 00287Y109 20200429S003510 GT.. -9,969.000 ABBVIE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 83.760000 -529,038.39 834,910.21 305,871.82

KR3F19020002 KR3F19020002: S&P 500 INDEX S 00287Y109 20200608S002870 GT.. -835.000 ABBVIE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 93.850000 -48,622.05 78,356.75 29,734.70

KR3F19020002 KR3F19020002: S&P 500 INDEX S 00287Y109 20200622S004840 GT.. -180.000 ABBVIE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 96.710000 -10,481.40 17,406.06 6,924.66

KR3F19020002 KR3F19020002: S&P 500 INDEX S 003654100 20200429S001520 GT.. -305.000 ABIOMED INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 169.280000 -103,340.35 51,626.96 -51,713.39

KR3F19020002 KR3F19020002: S&P 500 INDEX S 003654100 20200608S001160 GT.. -21.000 ABIOMED INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 249.810000 -7,115.24 5,245.73 -1,869.51

KR3F19020002 KR3F19020002: S&P 500 INDEX S 003654100 20200622S004360 GT.. -3.000 ABIOMED INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 257.090000 -1,016.46 771.23 -245.23

KR3F19020002 KR3F19020002: S&P 500 INDEX S 00507V109 20200429S004640 GT.. -5,179.000 ACTIVISION BLIZZARD INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 64.790000 -234,552.41 335,501.15 100,948.74

KR3F19020002 KR3F19020002: S&P 500 INDEX S 00507V109 20200608S001580 GT.. -364.000 ACTIVISION BLIZZARD INC KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 69.430000 -16,485.24 25,269.23 8,783.99

KR3F19020002 KR3F19020002: S&P 500 INDEX S 00507V109 20200622S000450 GT.. -99.000 ACTIVISION BLIZZARD INC KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 76.580000 -4,483.62 7,580.51 3,096.89

KR3F19020002 KR3F19020002: S&P 500 INDEX S 00724F101 20200429S004070 GT.. -3,263.000 ADOBE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 349.170000 -483,187.80 1,139,292.06 656,104.26

KR3F19020002 KR3F19020002: S&P 500 INDEX S 00724F101 20200608S004370 GT.. -230.000 ADOBE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 392.900000 -34,058.59 90,363.27 56,304.68

KR3F19020002 KR3F19020002: S&P 500 INDEX S 00724F101 20200622S001920 GT.. -243.000 ADOBE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 428.010000 -35,983.65 104,002.31 68,018.66

KR3F19020002 KR3F19020002: S&P 500 INDEX S 00751Y106 20200429S003370 GT.. -466.000 ADVANCE AUTO PARTS INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 124.910000 -72,003.03 58,203.27 -13,799.76

KR3F19020002 KR3F19020002: S&P 500 INDEX S 00751Y106 20200608S004340 GT.. -33.000 ADVANCE AUTO PARTS INC KENTUCKY
R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 146.100000 -5,098.93 4,820.94 -277.99

KR3F19020002 KR3F19020002: S&P 500 INDEX S 00751Y106 20200622S001540 GT.. -66.000 ADVANCE AUTO PARTS INC KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 144.900000 -10,197.85 9,562.68 -635.17
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 007903107 20200429S003260 GT.. -7,885.000 ADVANCED MICRO DEVICES INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 53.660000 -214,080.31 423,040.60 208,960.29

KR3F19020002 KR3F19020002: S&P 500 INDEX S 007903107 20200608S002270 GT.. -554.000 ADVANCED MICRO DEVICES INC
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 53.100000 -15,041.28 29,412.58 14,371.30

KR3F19020002 KR3F19020002: S&P 500 INDEX S 00846U101 20200429S003140 GT.. -2,086.000 AGILENT TECHNOLOGIES INC
KENTUCKY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 78.720000 -90,750.55 164,190.64 73,440.09

KR3F19020002 KR3F19020002: S&P 500 INDEX S 00846U101 20200608S004740 GT.. -147.000 AGILENT TECHNOLOGIES INC
KENTUCKY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 90.380000 -6,395.17 13,284.46 6,889.29

KR3F19020002 KR3F19020002: S&P 500 INDEX S 009158106 20200429S000220 GT.. -1,486.000 AIR PRODUCTS AND CHEMICALS INC
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 230.670000 -198,723.19 342,756.89 144,033.70

KR3F19020002 KR3F19020002: S&P 500 INDEX S 009158106 20200608S001260 GT.. -104.000 AIR PRODUCTS AND CHEMICALS INC
KEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 248.580000 -13,907.95 25,850.96 11,943.01

KR3F19020002 KR3F19020002: S&P 500 INDEX S 00971T101 20200429S001190 GT.. -1,090.000 AKAMAI TECHNOLOGIES INC KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 97.870000 -61,819.21 106,667.76 44,848.55

KR3F19020002 KR3F19020002: S&P 500 INDEX S 00971T101 20200608S001030 GT.. -76.000 AKAMAI TECHNOLOGIES INC KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 99.000000 -4,310.33 7,523.26 3,212.93

KR3F19020002 KR3F19020002: S&P 500 INDEX S 011659109 20200429S002930 GT.. -831.000 ALASKA AIR GROUP INC KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 34.000000 -47,818.30 28,247.14 -19,571.16

KR3F19020002 KR3F19020002: S&P 500 INDEX S 011659109 20200608S004620 GT.. -58.000 ALASKA AIR GROUP INC KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 42.720000 -3,337.50 2,477.26 -860.24

KR3F19020002 KR3F19020002: S&P 500 INDEX S 012653101 20200430S000420 GT.. -715.000 ALBEMARLE CORP KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 64.670000 -56,239.43 46,232.66 -10,006.77

KR3F19020002 KR3F19020002: S&P 500 INDEX S 012653101 20200608S000440 GT.. -50.000 ALBEMARLE CORP KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 84.310000 -3,932.83 4,215.02 282.19

KR3F19020002 KR3F19020002: S&P 500 INDEX S 015271109 20200429S000330 GT.. -826.000 ALEXANDRIA REAL ESTATE EQUITIE
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 156.370000 -107,044.87 129,152.56 22,107.69

KR3F19020002 KR3F19020002: S&P 500 INDEX S 015271109 20200608S001530 GT.. -58.000 ALEXANDRIA REAL ESTATE EQUITIE
KEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 158.590000 -7,516.47 9,197.57 1,681.10

KR3F19020002 KR3F19020002: S&P 500 INDEX S 015351109 20200429S002150 GT.. -1,492.000 ALEXION PHARMACEUTICALS INC
KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 108.450000 -169,054.08 161,792.63 -7,261.45

KR3F19020002 KR3F19020002: S&P 500 INDEX S 015351109 20200608S001360 GT.. -105.000 ALEXION PHARMACEUTICALS INC
KENTU.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 115.210000 -11,897.24 12,095.99 198.75

KR3F19020002 KR3F19020002: S&P 500 INDEX S 015351109 20200622S003360 GT.. -124.000 ALEXION PHARMACEUTICALS INC
KENTU.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 119.350000 -14,050.07 14,798.14 748.07

KR3F19020002 KR3F19020002: S&P 500 INDEX S 016255101 20200429S003840 GT.. -483.000 ALIGN TECHNOLOGY INC KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 220.580000 -147,546.74 106,534.16 -41,012.58

KR3F19020002 KR3F19020002: S&P 500 INDEX S 016255101 20200608S003990 GT.. -34.000 ALIGN TECHNOLOGY INC KENTUCKY
RET.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 288.210000 -10,386.31 9,798.66 -587.65

KR3F19020002 KR3F19020002: S&P 500 INDEX S 018581108 20200429S003880 GT.. -277.000 ALLIANCE DATA SYSTEMS CORP
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 54.940000 -55,206.94 15,215.96 -39,990.98

KR3F19020002 KR3F19020002: S&P 500 INDEX S 018581108 20200608S004230 GT.. -19.000 ALLIANCE DATA SYSTEMS CORP
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 60.340000 -3,786.76 1,146.29 -2,640.47

KR3F19020002 KR3F19020002: S&P 500 INDEX S 018581108 20200622S003930 GT.. -947.000 ALLIANCE DATA SYSTEMS CORP
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 47.400000 -188,739.97 44,879.70 -143,860.27

KR3F19020002 KR3F19020002: S&P 500 INDEX S 018802108 20200429S000230 GT.. -1,620.000 ALLIANT ENERGY CORP KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 49.410000 -70,500.77 80,030.28 9,529.51

KR3F19020002 KR3F19020002: S&P 500 INDEX S 018802108 20200608S002350 GT.. -114.000 ALLIANT ENERGY CORP KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 50.640000 -4,961.16 5,771.97 810.81

KR3F19020002 KR3F19020002: S&P 500 INDEX S 020002101 20200429S002280 GT.. -2,184.000 ALLSTATE CORP/THE KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 105.820000 -146,207.26 231,089.39 84,882.13

KR3F19020002 KR3F19020002: S&P 500 INDEX S 020002101 20200608S001870 GT.. -153.000 ALLSTATE CORP/THE KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 105.470000 -10,242.54 16,135.40 5,892.86

KR3F19020002 KR3F19020002: S&P 500 INDEX S 020002101 20200622S000340 GT.. -82.000 ALLSTATE CORP/THE KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 98.730000 -5,489.47 8,095.06 2,605.59

KR3F19020002 KR3F19020002: S&P 500 INDEX S 02079K107 20200429S000970 GT.. -2,015.000 ALPHABET INC-CL C KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 1,341.480000 -1,506,663.33 2,703,007.35 1,196,344.02

KR3F19020002 KR3F19020002: S&P 500 INDEX S 02079K107 20200608S003980 GT.. -141.000 ALPHABET INC-CL C KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 1,438.390000 -105,429.05 202,807.44 97,378.39

KR3F19020002 KR3F19020002: S&P 500 INDEX S 02079K107 20200622S000090 GT.. -26.000 ALPHABET INC-CL C KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 1,431.720000 -19,440.82 37,223.69 17,782.87

KR3F19020002 KR3F19020002: S&P 500 INDEX S 02079K305 20200429S003480 GT.. -2,020.000 ALPHABET INC-CL A KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 1,342.180000 -1,485,774.36 2,711,128.53 1,225,354.17

KR3F19020002 KR3F19020002: S&P 500 INDEX S 02079K305 20200608S003710 GT.. -142.000 ALPHABET INC-CL A KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 1,440.020000 -104,445.52 204,477.25 100,031.73

KR3F19020002 KR3F19020002: S&P 500 INDEX S 02209S103 20200429S003980 GT.. -12,593.000 ALTRIA GROUP INC KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 40.470000 -490,468.84 509,532.99 19,064.15

KR3F19020002 KR3F19020002: S&P 500 INDEX S 02209S103 20200608S003290 GT.. -885.000 ALTRIA GROUP INC KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 41.910000 -34,468.75 37,082.89 2,614.14

KR3F19020002 KR3F19020002: S&P 500 INDEX S 02209S103 20200622S001010 GT.. -186.000 ALTRIA GROUP INC KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 40.690000 -7,244.28 7,566.77 322.49

KR3F19020002 KR3F19020002: S&P 500 INDEX S 023135106 20200429S000510 GT.. -2,807.000 AMAZON.COM INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 2,372.710000 -2,708,728.62 6,660,028.72 3,951,300.10
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 023135106 20200608S002130 GT.. -197.000 AMAZON.COM INC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 2,483.000000 -190,103.15 489,138.70 299,035.55

KR3F19020002 KR3F19020002: S&P 500 INDEX S 023608102 20200429S002390 GT.. -1,659.000 AMEREN CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 74.620000 -85,014.16 123,779.40 38,765.24

KR3F19020002 KR3F19020002: S&P 500 INDEX S 023608102 20200608S001280 GT.. -116.000 AMEREN CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 75.580000 -5,944.33 8,766.21 2,821.88

KR3F19020002 KR3F19020002: S&P 500 INDEX S 02376R102 20200430S000520 GT.. -2,628.000 AMERICAN AIRLINES GROUP INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 12.630000 -107,483.73 33,171.19 -74,312.54

KR3F19020002 KR3F19020002: S&P 500 INDEX S 02376R102 20200608S000370 GT.. -185.000 AMERICAN AIRLINES GROUP INC
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 18.590000 -7,566.40 3,437.68 -4,128.72

KR3F19020002 KR3F19020002: S&P 500 INDEX S 025537101 20200429S003790 GT.. -3,330.000 AMERICAN ELECTRIC POWER CO INC
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 83.130000 -202,731.01 276,791.80 74,060.79

KR3F19020002 KR3F19020002: S&P 500 INDEX S 025537101 20200608S003790 GT.. -234.000 AMERICAN ELECTRIC POWER CO INC
KE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 85.510000 -14,245.96 20,007.13 5,761.17

KR3F19020002 KR3F19020002: S&P 500 INDEX S 025816109 20200429S003320 GT.. -4,523.000 AMERICAN EXPRESS CO KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 96.120000 -311,932.31 434,707.23 122,774.92

KR3F19020002 KR3F19020002: S&P 500 INDEX S 025816109 20200608S001350 GT.. -318.000 AMERICAN EXPRESS CO KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 109.730000 -21,931.12 34,890.97 12,959.85

KR3F19020002 KR3F19020002: S&P 500 INDEX S 026874784 20200429S002650 GT.. -5,865.000 AMERICAN INTERNATIONAL GROUP I
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 27.230000 -728,832.87 159,656.43 -569,176.44

KR3F19020002 KR3F19020002: S&P 500 INDEX S 026874784 20200608S002290 GT.. -412.000 AMERICAN INTERNATIONAL GROUP I
KEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 36.360000 -51,198.49 14,976.89 -36,221.60

KR3F19020002 KR3F19020002: S&P 500 INDEX S 03027X100 20200429S003710 GT.. -2,986.000 AMERICAN TOWER CORP KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 236.810000 -395,155.38 707,076.63 311,921.25

KR3F19020002 KR3F19020002: S&P 500 INDEX S 03027X100 20200608S000650 GT.. -210.000 AMERICAN TOWER CORP KENTUCKY
RET.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 264.890000 -27,790.57 55,624.09 27,833.52

KR3F19020002 KR3F19020002: S&P 500 INDEX S 030420103 20200429S004040 GT.. -1,219.000 AMERICAN WATER WORKS CO INC
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 125.720000 -108,774.24 153,240.15 44,465.91

KR3F19020002 KR3F19020002: S&P 500 INDEX S 030420103 20200608S002320 GT.. -85.000 AMERICAN WATER WORKS CO INC
KENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 131.560000 -7,584.75 11,181.71 3,596.96

KR3F19020002 KR3F19020002: S&P 500 INDEX S 03073E105 20200429S000890 GT.. -1,014.000 AMERISOURCEBERGEN CORP KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 89.340000 -65,302.39 90,581.14 25,278.75

KR3F19020002 KR3F19020002: S&P 500 INDEX S 03073E105 20200608S001140 GT.. -71.000 AMERISOURCEBERGEN CORP KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 98.970000 -4,572.46 7,026.18 2,453.72

KR3F19020002 KR3F19020002: S&P 500 INDEX S 03073E105 20200622S003040 GT.. -83.000 AMERISOURCEBERGEN CORP KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 102.150000 -5,345.26 8,477.64 3,132.38

KR3F19020002 KR3F19020002: S&P 500 INDEX S 03076C106 20200429S004010 GT.. -855.000 AMERIPRISE FINANCIAL INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 118.020000 -75,804.37 100,898.45 25,094.08

KR3F19020002 KR3F19020002: S&P 500 INDEX S 03076C106 20200608S000700 GT.. -60.000 AMERIPRISE FINANCIAL INC KENTUCKY
R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 155.570000 -5,319.60 9,333.54 4,013.94

KR3F19020002 KR3F19020002: S&P 500 INDEX S 03076C106 20200622S004810 GT.. -23.000 AMERIPRISE FINANCIAL INC KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 148.350000 -2,039.18 3,411.80 1,372.62

KR3F19020002 KR3F19020002: S&P 500 INDEX S 031100100 20200429S000150 GT.. -1,541.000 AMETEK INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 84.500000 -93,977.56 130,200.06 36,222.50

KR3F19020002 KR3F19020002: S&P 500 INDEX S 031100100 20200608S001900 GT.. -108.000 AMETEK INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 96.990000 -6,586.36 10,473.87 3,887.51

KR3F19020002 KR3F19020002: S&P 500 INDEX S 031162100 20200429S002400 GT.. -4,005.000 AMGEN INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 235.690000 -513,638.33 943,887.54 430,249.21

KR3F19020002 KR3F19020002: S&P 500 INDEX S 031162100 20200608S001210 GT.. -282.000 AMGEN INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 225.670000 -36,166.29 63,635.41 27,469.12

KR3F19020002 KR3F19020002: S&P 500 INDEX S 031162100 20200622S002770 GT.. -373.000 AMGEN INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 238.700000 -47,836.98 89,030.33 41,193.35

KR3F19020002 KR3F19020002: S&P 500 INDEX S 032095101 20200429S003340 GT.. -1,999.000 AMPHENOL CORP KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 92.160000 -109,381.78 184,208.77 74,826.99

KR3F19020002 KR3F19020002: S&P 500 INDEX S 032095101 20200608S002540 GT.. -141.000 AMPHENOL CORP KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 107.000000 -7,715.27 15,085.60 7,370.33

KR3F19020002 KR3F19020002: S&P 500 INDEX S 032654105 20200429S003090 GT.. -2,482.000 ANALOG DEVICES INC KENTUCKY RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 113.340000 -178,534.07 281,285.04 102,750.97

KR3F19020002 KR3F19020002: S&P 500 INDEX S 032654105 20200608S004850 GT.. -175.000 ANALOG DEVICES INC KENTUCKY RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 124.590000 -12,588.02 21,801.45 9,213.43

KR3F19020002 KR3F19020002: S&P 500 INDEX S 032654105 20200622S003380 GT.. -52.000 ANALOG DEVICES INC KENTUCKY RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 120.180000 -3,740.44 6,248.83 2,508.39

KR3F19020002 KR3F19020002: S&P 500 INDEX S 03662Q105 20200429S004340 GT.. -577.000 ANSYS INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 265.840000 -93,079.72 153,381.96 60,302.24

KR3F19020002 KR3F19020002: S&P 500 INDEX S 03662Q105 20200608S002220 GT.. -40.000 ANSYS INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 289.100000 -6,452.67 11,563.44 5,110.77

KR3F19020002 KR3F19020002: S&P 500 INDEX S 03662Q105 20200622S002650 GT.. -36.000 ANSYS INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 281.590000 -5,807.40 10,136.74 4,329.34

KR3F19020002 KR3F19020002: S&P 500 INDEX S 036752103 20200429S000640 GT.. -1,709.000 ANTHEM INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 280.610000 -252,589.28 479,539.07 226,949.79

KR3F19020002 KR3F19020002: S&P 500 INDEX S 036752103 20200608S002740 GT.. -120.000 ANTHEM INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 287.890000 -17,735.94 34,545.13 16,809.19

KR3F19020002 KR3F19020002: S&P 500 INDEX S 037411105 20200430S000530 GT.. -2,535.000 APACHE CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 13.050000 -92,005.50 33,062.00 -58,943.50
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 037411105 20200608S000210 GT.. -178.000 APACHE CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 16.070000 -6,460.35 2,859.05 -3,601.30

KR3F19020002 KR3F19020002: S&P 500 INDEX S 03748R754 20200429S004120 GT.. -1,004.000 APARTMENT INVESTMENT AND MANAG
K.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 38.010000 -38,210.97 38,153.66 -57.31

KR3F19020002 KR3F19020002: S&P 500 INDEX S 03748R754 20200608S004010 GT.. -70.000 APARTMENT INVESTMENT AND MANAG
K.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 42.210000 -2,664.11 2,954.10 289.99

KR3F19020002 KR3F19020002: S&P 500 INDEX S 037833100 20200429S002460 GT.. -28,156.000 APPLE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 287.730000 -3,384,004.66 8,100,935.67 4,716,931.01

KR3F19020002 KR3F19020002: S&P 500 INDEX S 037833100 20200608S003750 GT.. -1,979.000 APPLE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 331.500000 -237,851.44 656,009.16 418,157.72

KR3F19020002 KR3F19020002: S&P 500 INDEX S 037833100 20200622S004750 GT.. -1,976.000 APPLE INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 349.720000 -237,490.88 691,016.62 453,525.74

KR3F19020002 KR3F19020002: S&P 500 INDEX S 038222105 20200429S003240 GT.. -6,228.000 APPLIED MATERIALS INC KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 54.340000 -182,514.91 338,375.33 155,860.42

KR3F19020002 KR3F19020002: S&P 500 INDEX S 038222105 20200608S002180 GT.. -437.000 APPLIED MATERIALS INC KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 60.190000 -12,806.52 26,299.16 13,492.64

KR3F19020002 KR3F19020002: S&P 500 INDEX S 038222105 20200622S003300 GT.. -741.000 APPLIED MATERIALS INC KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 60.950000 -21,715.41 45,157.39 23,441.98

KR3F19020002 KR3F19020002: S&P 500 INDEX S 039483102 20200429S004220 GT.. -3,753.000 ARCHER-DANIELS-MIDLAND CO KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 38.410000 -127,410.27 144,121.39 16,711.12

KR3F19020002 KR3F19020002: S&P 500 INDEX S 039483102 20200608S003870 GT.. -264.000 ARCHER-DANIELS-MIDLAND CO KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 42.520000 -8,962.51 11,223.05 2,260.54

KR3F19020002 KR3F19020002: S&P 500 INDEX S 03966V107 20200429S000920 GT.. -2,935.000 ARCONIC CORP KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 8.810000 -46,494.87 25,834.76 -20,660.11

KR3F19020002 KR3F19020002: S&P 500 INDEX S 040413106 20200429S004020 GT.. -365.000 ARISTA NETWORKS INC KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 222.040000 -90,771.78 81,040.06 -9,731.72

KR3F19020002 KR3F19020002: S&P 500 INDEX S 040413106 20200608S005090 GT.. -26.000 ARISTA NETWORKS INC KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 235.170000 -6,465.93 6,114.08 -351.85

KR3F19020002 KR3F19020002: S&P 500 INDEX S 04621X108 20200429S001710 GT.. -409.000 ASSURANT INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 109.730000 -32,175.11 44,875.50 12,700.39

KR3F19020002 KR3F19020002: S&P 500 INDEX S 04621X108 20200608S003500 GT.. -28.000 ASSURANT INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 114.880000 -2,202.70 3,216.35 1,013.65

KR3F19020002 KR3F19020002: S&P 500 INDEX S 049560105 20200429S002040 GT.. -805.000 ATMOS ENERGY CORP KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 104.860000 -83,070.05 84,404.39 1,334.34

KR3F19020002 KR3F19020002: S&P 500 INDEX S 049560105 20200608S005110 GT.. -56.000 ATMOS ENERGY CORP KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 104.530000 -5,778.79 5,853.13 74.34

KR3F19020002 KR3F19020002: S&P 500 INDEX S 052769106 20200429S002790 GT.. -1,483.000 AUTODESK INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 187.900000 -136,923.27 278,638.42 141,715.15

KR3F19020002 KR3F19020002: S&P 500 INDEX S 052769106 20200608S001630 GT.. -105.000 AUTODESK INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 233.710000 -9,694.50 24,538.21 14,843.71

KR3F19020002 KR3F19020002: S&P 500 INDEX S 052769106 20200622S003250 GT.. -67.000 AUTODESK INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 237.820000 -6,186.01 15,933.08 9,747.07

KR3F19020002 KR3F19020002: S&P 500 INDEX S 053015103 20200429S002260 GT.. -2,917.000 AUTOMATIC DATA PROCESSING INC
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 145.840000 -258,191.94 425,383.99 167,192.05

KR3F19020002 KR3F19020002: S&P 500 INDEX S 053015103 20200608S004660 GT.. -205.000 AUTOMATIC DATA PROCESSING INC
KEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 160.130000 -18,145.13 32,824.38 14,679.25

KR3F19020002 KR3F19020002: S&P 500 INDEX S 053015103 20200622S000640 GT.. -71.000 AUTOMATIC DATA PROCESSING INC
KEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 149.000000 -6,284.41 10,578.23 4,293.82

KR3F19020002 KR3F19020002: S&P 500 INDEX S 053332102 20200429S001860 GT.. -160.000 AUTOZONE INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 1,054.150000 -98,983.78 168,659.07 69,675.29

KR3F19020002 KR3F19020002: S&P 500 INDEX S 053332102 20200608S003140 GT.. -12.000 AUTOZONE INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 1,153.930000 -7,423.78 13,846.76 6,422.98

KR3F19020002 KR3F19020002: S&P 500 INDEX S 053332102 20200622S000750 GT.. -5.000 AUTOZONE INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 1,130.600000 -3,093.24 5,652.83 2,559.59

KR3F19020002 KR3F19020002: S&P 500 INDEX S 053484101 20200429S000900 GT.. -942.000 AVALONBAY COMMUNITIES INC KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 165.810000 -159,961.55 156,182.49 -3,779.06

KR3F19020002 KR3F19020002: S&P 500 INDEX S 053484101 20200608S000640 GT.. -66.000 AVALONBAY COMMUNITIES INC KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 172.690000 -11,207.50 11,396.78 189.28

KR3F19020002 KR3F19020002: S&P 500 INDEX S 053611109 20200429S004060 GT.. -563.000 AVERY DENNISON CORP KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 114.160000 -41,360.42 64,266.43 22,906.01

KR3F19020002 KR3F19020002: S&P 500 INDEX S 053611109 20200608S004240 GT.. -39.000 AVERY DENNISON CORP KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 123.320000 -2,865.11 4,809.08 1,943.97

KR3F19020002 KR3F19020002: S&P 500 INDEX S 05722G100 20200429S002600 GT.. -4,380.000 BAKER HUGHES CO KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 14.810000 -133,614.33 64,833.51 -68,780.82

KR3F19020002 KR3F19020002: S&P 500 INDEX S 05722G100 20200608S004690 GT.. -308.000 BAKER HUGHES CO KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 17.750000 -9,395.71 5,464.56 -3,931.15

KR3F19020002 KR3F19020002: S&P 500 INDEX S 058498106 20200429S002490 GT.. -2,205.000 BALL CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 66.810000 -89,098.99 147,296.25 58,197.26

KR3F19020002 KR3F19020002: S&P 500 INDEX S 058498106 20200608S001370 GT.. -155.000 BALL CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 73.930000 -6,263.19 11,457.73 5,194.54

KR3F19020002 KR3F19020002: S&P 500 INDEX S 058498106 20200622S000100 GT.. -52.000 BALL CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 70.680000 -2,101.20 3,674.88 1,573.68

KR3F19020002 KR3F19020002: S&P 500 INDEX S 060505104 20200429S003740 GT.. -54,575.000 BANK OF AMERICA CORP KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 24.780000 -1,166,439.19 1,351,929.30 185,490.11
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 060505104 20200608S004410 GT.. -3,837.000 BANK OF AMERICA CORP KENTUCKY
RET.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 28.110000 -82,008.74 107,826.90 25,818.16

KR3F19020002 KR3F19020002: S&P 500 INDEX S 060505104 20200622S001200 GT.. -465.000 BANK OF AMERICA CORP KENTUCKY
RET.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 25.250000 -9,938.51 11,737.50 1,798.99

KR3F19020002 KR3F19020002: S&P 500 INDEX S 064058100 20200429S004480 GT.. -5,658.000 BANK OF NEW YORK MELLON CORP/T
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 38.020000 -201,856.44 215,069.96 13,213.52

KR3F19020002 KR3F19020002: S&P 500 INDEX S 064058100 20200608S002390 GT.. -397.000 BANK OF NEW YORK MELLON CORP/T
KE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 42.300000 -14,163.49 16,789.74 2,626.25

KR3F19020002 KR3F19020002: S&P 500 INDEX S 064058100 20200622S001960 GT.. -319.000 BANK OF NEW YORK MELLON CORP/T
KE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 39.230000 -11,380.74 12,511.70 1,130.96

KR3F19020002 KR3F19020002: S&P 500 INDEX S 071813109 20200429S004630 GT.. -3,441.000 BAXTER INTERNATIONAL INC KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 91.490000 -187,421.76 314,784.32 127,362.56

KR3F19020002 KR3F19020002: S&P 500 INDEX S 071813109 20200608S003950 GT.. -242.000 BAXTER INTERNATIONAL INC KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 89.190000 -13,181.07 21,581.68 8,400.61

KR3F19020002 KR3F19020002: S&P 500 INDEX S 075887109 20200429S003470 GT.. -1,823.000 BECTON DICKINSON AND CO KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 257.850000 -314,794.35 470,036.49 155,242.14

KR3F19020002 KR3F19020002: S&P 500 INDEX S 084423102 20200429S000800 GT.. -979.000 WR BERKLEY CORP KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 56.190000 -66,138.95 55,001.45 -11,137.50

KR3F19020002 KR3F19020002: S&P 500 INDEX S 084423102 20200608S000670 GT.. -68.000 WR BERKLEY CORP KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 63.860000 -4,593.92 4,341.87 -252.05

KR3F19020002 KR3F19020002: S&P 500 INDEX S 084670702 20200429S002380 GT.. -13,186.000 BERKSHIRE HATHAWAY INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 189.610000 -1,930,586.14 2,500,043.30 569,457.16

KR3F19020002 KR3F19020002: S&P 500 INDEX S 084670702 20200608S001720 GT.. -927.000 BERKSHIRE HATHAWAY INC KENTUCKY
R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 200.660000 -135,723.75 186,000.75 50,277.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 086516101 20200429S001700 GT.. -1,535.000 BEST BUY CO INC KENTUCKY RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 80.050000 -70,474.08 122,862.52 52,388.44

KR3F19020002 KR3F19020002: S&P 500 INDEX S 086516101 20200608S000820 GT.. -108.000 BEST BUY CO INC KENTUCKY RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 82.530000 -4,958.44 8,912.23 3,953.79

KR3F19020002 KR3F19020002: S&P 500 INDEX S 086516101 20200622S001240 GT.. -4.000 BEST BUY CO INC KENTUCKY RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 81.200000 -183.65 324.76 141.11

KR3F19020002 KR3F19020002: S&P 500 INDEX S 09062X103 20200429S004190 GT.. -1,217.000 BIOGEN INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 304.710000 -244,731.05 370,814.74 126,083.69

KR3F19020002 KR3F19020002: S&P 500 INDEX S 09062X103 20200608S000900 GT.. -85.000 BIOGEN INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 306.720000 -17,092.97 26,069.98 8,977.01

KR3F19020002 KR3F19020002: S&P 500 INDEX S 09062X103 20200622S001100 GT.. -15.000 BIOGEN INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 271.000000 -3,016.41 4,064.80 1,048.39

KR3F19020002 KR3F19020002: S&P 500 INDEX S 09062X103 20200625S000330 GT.. -139.000 BIOGEN INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 263.040000 -27,952.03 36,560.71 8,608.68

KR3F19020002 KR3F19020002: S&P 500 INDEX S 09247X101 20200429S003010 GT.. -795.000 BLACKROCK INC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 511.390000 -263,958.30 406,540.10 142,581.80

KR3F19020002 KR3F19020002: S&P 500 INDEX S 093671105 20200429S003890 GT.. -1,316.000 H&R BLOCK INC KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 16.780000 -29,067.90 22,072.12 -6,995.78

KR3F19020002 KR3F19020002: S&P 500 INDEX S 093671105 20200608S001270 GT.. -92.000 H&R BLOCK INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 18.970000 -2,032.10 1,744.51 -287.59

KR3F19020002 KR3F19020002: S&P 500 INDEX S 093671105 20200625S003670 GT.. -227.000 H&R BLOCK INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 14.860000 -4,882.94 3,371.44 -1,511.50

KR3F19020002 KR3F19020002: S&P 500 INDEX S 097023105 20200429S003730 GT.. -3,604.000 BOEING CO/THE KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 139.000000 -571,782.11 500,917.89 -70,864.22

KR3F19020002 KR3F19020002: S&P 500 INDEX S 097023105 20200608S003300 GT.. -254.000 BOEING CO/THE KENTUCKY
RETIREMENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 205.430000 -40,297.63 52,176.15 11,878.52

KR3F19020002 KR3F19020002: S&P 500 INDEX S 09857L108 20200429S000500 GT.. -282.000 BOOKING HOLDINGS INC KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 1,520.530000 -281,650.39 428,777.86 147,127.47

KR3F19020002 KR3F19020002: S&P 500 INDEX S 09857L108 20200608S004040 GT.. -20.000 BOOKING HOLDINGS INC KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 1,812.640000 -19,975.20 36,251.84 16,276.64

KR3F19020002 KR3F19020002: S&P 500 INDEX S 099724106 20200430S000440 GT.. -1,392.000 BORGWARNER INC KENTUCKY RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 29.670000 -47,114.78 41,289.28 -5,825.50

KR3F19020002 KR3F19020002: S&P 500 INDEX S 099724106 20200608S000510 GT.. -97.000 BORGWARNER INC KENTUCKY RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 37.290000 -3,283.14 3,616.32 333.18

KR3F19020002 KR3F19020002: S&P 500 INDEX S 101121101 20200429S000210 GT.. -969.000 BOSTON PROPERTIES INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 98.250000 -114,612.32 95,194.87 -19,417.45

KR3F19020002 KR3F19020002: S&P 500 INDEX S 101121101 20200608S004130 GT.. -69.000 BOSTON PROPERTIES INC KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 102.040000 -8,161.25 7,040.08 -1,121.17

KR3F19020002 KR3F19020002: S&P 500 INDEX S 101137107 20200429S004080 GT.. -9,396.000 BOSTON SCIENTIFIC CORP KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 37.430000 -216,871.63 351,614.03 134,742.40

KR3F19020002 KR3F19020002: S&P 500 INDEX S 101137107 20200608S004140 GT.. -661.000 BOSTON SCIENTIFIC CORP KENTUCKY
R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 38.830000 -15,256.72 25,661.10 10,404.38

KR3F19020002 KR3F19020002: S&P 500 INDEX S 110122108 20200429S002290 GT.. -15,803.000 BRISTOL-MYERS SQUIBB CO KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 61.630000 -790,501.89 973,798.84 183,296.95

KR3F19020002 KR3F19020002: S&P 500 INDEX S 110122108 20200608S004860 GT.. -1,111.000 BRISTOL-MYERS SQUIBB CO KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 61.330000 -55,574.74 68,127.79 12,553.05

KR3F19020002 KR3F19020002: S&P 500 INDEX S 110122108 20200622S001830 GT.. -1,165.000 BRISTOL-MYERS SQUIBB CO KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 56.410000 -58,275.94 65,707.45 7,431.51

KR3F19020002 KR3F19020002: S&P 500 INDEX S 11133T103 20200429S000240 GT.. -773.000 BROADRIDGE FINANCIAL SOLUTIONS KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 115.520000 -86,867.90 89,289.18 2,421.28
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 11133T103 20200608S001810 GT.. -54.000 BROADRIDGE FINANCIAL SOLUTIONS KE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 126.670000 -6,068.39 6,839.61 771.22

KR3F19020002 KR3F19020002: S&P 500 INDEX S 11135F101 20200429S001200 GT.. -2,674.000 BROADCOM INC KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 276.020000 -465,978.59 738,041.10 272,062.51

KR3F19020002 KR3F19020002: S&P 500 INDEX S 11135F101 20200608S002190 GT.. -188.000 BROADCOM INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 317.080000 -32,761.40 59,608.31 26,846.91

KR3F19020002 KR3F19020002: S&P 500 INDEX S 11135F101 20200622S003100 GT.. -89.000 BROADCOM INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 302.770000 -15,509.38 26,945.26 11,435.88

KR3F19020002 KR3F19020002: S&P 500 INDEX S 115637209 20200430S000260 GT.. -1,228.000 BROWN-FORMAN CORP KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 63.260000 -49,848.74 77,672.35 27,823.61

KR3F19020002 KR3F19020002: S&P 500 INDEX S 115637209 20200608S005100 GT.. -87.000 BROWN-FORMAN CORP KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 67.420000 -3,531.63 5,864.76 2,333.13

KR3F19020002 KR3F19020002: S&P 500 INDEX S 12503M108 20200429S002710 GT.. -748.000 CBOE GLOBAL MARKETS INC KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 99.320000 -72,542.32 74,284.10 1,741.78

KR3F19020002 KR3F19020002: S&P 500 INDEX S 12503M108 20200608S003590 GT.. -52.000 CBOE GLOBAL MARKETS INC KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 97.840000 -5,043.05 5,087.17 44.12

KR3F19020002 KR3F19020002: S&P 500 INDEX S 12504L109 20200429S000950 GT.. -2,256.000 CBRE GROUP INC KENTUCKY RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 44.920000 -87,599.49 101,320.36 13,720.87

KR3F19020002 KR3F19020002: S&P 500 INDEX S 12504L109 20200608S003000 GT.. -159.000 CBRE GROUP INC KENTUCKY RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 54.020000 -6,173.90 8,587.80 2,413.90

KR3F19020002 KR3F19020002: S&P 500 INDEX S 12514G108 20200429S001380 GT.. -968.000 CDW CORP/DE KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 111.290000 -114,115.47 107,719.07 -6,396.40

KR3F19020002 KR3F19020002: S&P 500 INDEX S 12514G108 20200608S004260 GT.. -68.000 CDW CORP/DE KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 125.340000 -8,016.38 8,522.42 506.04

KR3F19020002 KR3F19020002: S&P 500 INDEX S 12514G108 20200622S002270 GT.. -31.000 CDW CORP/DE KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 116.950000 -3,654.52 3,625.13 -29.39

KR3F19020002 KR3F19020002: S&P 500 INDEX S 125269100 20200429S001040 GT.. -1,466.000 CF INDUSTRIES HOLDINGS INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 29.010000 -51,580.83 42,516.72 -9,064.11

KR3F19020002 KR3F19020002: S&P 500 INDEX S 125269100 20200608S002700 GT.. -103.000 CF INDUSTRIES HOLDINGS INC
KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 32.720000 -3,624.03 3,369.31 -254.72

KR3F19020002 KR3F19020002: S&P 500 INDEX S 125269100 20200622S001470 GT.. -32.000 CF INDUSTRIES HOLDINGS INC
KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 29.890000 -1,125.91 956.21 -169.70

KR3F19020002 KR3F19020002: S&P 500 INDEX S 12541W209 20200430S000300 GT.. -912.000 CH ROBINSON WORLDWIDE INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 71.260000 -57,910.29 64,980.84 7,070.55

KR3F19020002 KR3F19020002: S&P 500 INDEX S 12541W209 20200608S000330 GT.. -64.000 CH ROBINSON WORLDWIDE INC
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 83.060000 -4,063.88 5,315.24 1,251.36

KR3F19020002 KR3F19020002: S&P 500 INDEX S 125523100 20200429S002080 GT.. -2,518.000 CIGNA CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 195.870000 -332,448.28 493,170.87 160,722.59

KR3F19020002 KR3F19020002: S&P 500 INDEX S 125523100 20200608S004330 GT.. -177.000 CIGNA CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 209.480000 -23,369.08 37,075.81 13,706.73

KR3F19020002 KR3F19020002: S&P 500 INDEX S 12572Q105 20200429S001050 GT.. -2,416.000 CME GROUP INC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 181.470000 -326,480.06 438,403.71 111,923.65

KR3F19020002 KR3F19020002: S&P 500 INDEX S 12572Q105 20200608S003090 GT.. -170.000 CME GROUP INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 192.140000 -22,972.52 32,661.79 9,689.27

KR3F19020002 KR3F19020002: S&P 500 INDEX S 125896100 20200429S000840 GT.. -1,913.000 CMS ENERGY CORP KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 57.260000 -80,137.97 109,521.60 29,383.63

KR3F19020002 KR3F19020002: S&P 500 INDEX S 125896100 20200608S003110 GT.. -135.000 CMS ENERGY CORP KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 59.440000 -5,655.32 8,023.21 2,367.89

KR3F19020002 KR3F19020002: S&P 500 INDEX S 126408103 20200429S000260 GT.. -5,242.000 CSX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 68.150000 -194,566.14 357,195.08 162,628.94

KR3F19020002 KR3F19020002: S&P 500 INDEX S 126408103 20200608S004840 GT.. -368.000 CSX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 75.080000 -13,658.97 27,626.06 13,967.09

KR3F19020002 KR3F19020002: S&P 500 INDEX S 126650100 20200429S003200 GT.. -8,770.000 CVS HEALTH CORP KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 62.610000 -516,234.35 549,011.78 32,777.43

KR3F19020002 KR3F19020002: S&P 500 INDEX S 126650100 20200608S002500 GT.. -617.000 CVS HEALTH CORP KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 68.350000 -36,318.88 42,166.38 5,847.50

KR3F19020002 KR3F19020002: S&P 500 INDEX S 127097103 20200429S003110 GT.. -2,750.000 CABOT OIL & GAS CORP KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 20.770000 -50,247.27 57,095.60 6,848.33

KR3F19020002 KR3F19020002: S&P 500 INDEX S 127097103 20200608S004810 GT.. -193.000 CABOT OIL & GAS CORP KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 20.420000 -3,526.44 3,939.52 413.08

KR3F19020002 KR3F19020002: S&P 500 INDEX S 127387108 20200429S004570 GT.. -1,892.000 CADENCE DESIGN SYSTEMS INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 82.000000 -97,347.33 155,126.38 57,779.05

KR3F19020002 KR3F19020002: S&P 500 INDEX S 127387108 20200608S004580 GT.. -133.000 CADENCE DESIGN SYSTEMS INC
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 91.400000 -6,843.13 12,154.93 5,311.80

KR3F19020002 KR3F19020002: S&P 500 INDEX S 127387108 20200622S002080 GT.. -45.000 CADENCE DESIGN SYSTEMS INC
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 91.900000 -2,315.34 4,135.06 1,819.72

KR3F19020002 KR3F19020002: S&P 500 INDEX S 134429109 20200429S003440 GT.. -1,139.000 CAMPBELL SOUP CO KENTUCKY RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 50.180000 -50,386.01 57,145.21 6,759.20

KR3F19020002 KR3F19020002: S&P 500 INDEX S 134429109 20200608S000480 GT.. -80.000 CAMPBELL SOUP CO KENTUCKY RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 48.180000 -3,538.96 3,853.71 314.75

KR3F19020002 KR3F19020002: S&P 500 INDEX S 14040H105 20200429S001420 GT.. -3,139.000 CAPITAL ONE FINANCIAL CORP
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 69.750000 -209,162.79 218,916.87 9,754.08

KR3F19020002 KR3F19020002: S&P 500 INDEX S 14040H105 20200608S002380 GT.. -221.000 CAPITAL ONE FINANCIAL CORP
KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 79.020000 -14,726.02 17,461.37 2,735.35

Transaction Detail

S&P 500 INDEX - KR3F19020002 Period :  4/1/2020 to 6/30/2020

Page 248 of 278
Report Timestamp: Wed Aug 5 2020 04:00:00 PM

Special Called Investment Committee Meeting - Addendum - Standard Reports

413



.

Reporting

Account

Number

Source Account
Trans.

Code

Link

Ref

Mellon

Security ID

Transaction

No./Client Ref
Shares/Par Transaction Description

Broker

Name

Reported

Date

Trade

Date

Contract

Settle Date
Base Price Base Cost

Base Txn

Amount
Base Gain/Loss

KR3F19020002 KR3F19020002: S&P 500 INDEX S 14149Y108 20200429S001130 GT.. -1,972.000 CARDINAL HEALTH INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 51.360000 -102,547.48 101,264.89 -1,282.59

KR3F19020002 KR3F19020002: S&P 500 INDEX S 14149Y108 20200608S003440 GT.. -138.000 CARDINAL HEALTH INC KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 57.270000 -7,176.24 7,902.04 725.80

KR3F19020002 KR3F19020002: S&P 500 INDEX S 143130102 20200430S000240 GT.. -1,108.000 CARMAX INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 78.990000 -50,608.06 87,510.67 36,902.61

KR3F19020002 KR3F19020002: S&P 500 INDEX S 143130102 20200608S005060 GT.. -78.000 CARMAX INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 95.930000 -3,562.66 7,481.78 3,919.12

KR3F19020002 KR3F19020002: S&P 500 INDEX S 143130102 20200622S005000 GT.. -128.000 CARMAX INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 91.870000 -5,846.42 11,758.14 5,911.72

KR3F19020002 KR3F19020002: S&P 500 INDEX S 143658300 20200430S000600 GT.. -1,164.000 CARNIVAL CORP KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 16.690000 -42,983.40 19,418.00 -23,565.40

KR3F19020002 KR3F19020002: S&P 500 INDEX S 143658300 20200608S000380 GT.. -220.000 CARNIVAL CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 21.510000 -8,124.01 4,730.44 -3,393.57

KR3F19020002 KR3F19020002: S&P 500 INDEX S 14448C104 20200429S003540 GT.. -5,469.000 CARRIER GLOBAL CORP KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 17.640000 -80,841.22 96,430.00 15,588.78

KR3F19020002 KR3F19020002: S&P 500 INDEX S 14448C104 20200608S002820 GT.. -384.000 CARRIER GLOBAL CORP KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 23.560000 -5,676.18 9,043.96 3,367.78

KR3F19020002 KR3F19020002: S&P 500 INDEX S 149123101 20200429S003330 GT.. -3,726.000 CATERPILLAR INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 120.060000 -318,501.50 447,305.72 128,804.22

KR3F19020002 KR3F19020002: S&P 500 INDEX S 149123101 20200608S001330 GT.. -262.000 CATERPILLAR INC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 135.120000 -22,395.97 35,398.68 13,002.71

KR3F19020002 KR3F19020002: S&P 500 INDEX S 149123101 20200622S001170 GT.. -294.000 CATERPILLAR INC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 127.460000 -25,131.36 37,470.20 12,338.84

KR3F19020002 KR3F19020002: S&P 500 INDEX S 150870103 20200429S001770 GT.. -815.000 CELANESE CORP KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 86.340000 -80,231.12 70,359.43 -9,871.69

KR3F19020002 KR3F19020002: S&P 500 INDEX S 150870103 20200608S001880 GT.. -57.000 CELANESE CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 97.720000 -5,611.26 5,569.48 -41.78

KR3F19020002 KR3F19020002: S&P 500 INDEX S 15135B101 20200429S000320 GT.. -3,936.000 CENTENE CORP KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 66.170000 -195,710.96 260,409.84 64,698.88

KR3F19020002 KR3F19020002: S&P 500 INDEX S 15135B101 20200608S004600 GT.. -276.000 CENTENE CORP KENTUCKY
RETIREMENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 65.110000 -13,723.63 17,967.89 4,244.26

KR3F19020002 KR3F19020002: S&P 500 INDEX S 15135B101 20200622S002390 GT.. -13,485.000 CENTENE CORP KENTUCKY
RETIREMENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 64.220000 -670,518.87 865,886.42 195,367.55

KR3F19020002 KR3F19020002: S&P 500 INDEX S 15189T107 20200429S002010 GT.. -3,385.000 CENTERPOINT ENERGY INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 17.690000 -73,346.26 59,853.93 -13,492.33

KR3F19020002 KR3F19020002: S&P 500 INDEX S 15189T107 20200608S000990 GT.. -238.000 CENTERPOINT ENERGY INC KENTUCKY
R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 18.250000 -5,156.99 4,341.61 -815.38

KR3F19020002 KR3F19020002: S&P 500 INDEX S 156700106 20200429S000740 GT.. -6,614.000 CENTURYLINK INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 11.020000 -140,050.72 72,835.05 -67,215.67

KR3F19020002 KR3F19020002: S&P 500 INDEX S 156700106 20200608S000340 GT.. -465.000 CENTURYLINK INC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 10.810000 -9,846.32 5,023.04 -4,823.28

KR3F19020002 KR3F19020002: S&P 500 INDEX S 156782104 20200429S004280 GT.. -2,117.000 CERNER CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 71.010000 -106,487.33 150,308.96 43,821.63

KR3F19020002 KR3F19020002: S&P 500 INDEX S 156782104 20200608S000190 GT.. -149.000 CERNER CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 73.010000 -7,494.86 10,877.12 3,382.26

KR3F19020002 KR3F19020002: S&P 500 INDEX S 156782104 20200622S002110 GT.. -206.000 CERNER CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 73.180000 -10,362.02 15,073.19 4,711.17

KR3F19020002 KR3F19020002: S&P 500 INDEX S 16119P108 20200429S003850 GT.. -1,057.000 CHARTER COMMUNICATIONS INC
KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 494.670000 -347,264.55 522,846.70 175,582.15

KR3F19020002 KR3F19020002: S&P 500 INDEX S 16119P108 20200608S003490 GT.. -75.000 CHARTER COMMUNICATIONS INC
KENTU.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 530.720000 -24,640.34 39,802.56 15,162.22

KR3F19020002 KR3F19020002: S&P 500 INDEX S 16119P108 20200622S000870 GT.. -97.000 CHARTER COMMUNICATIONS INC
KENTU.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 536.670000 -31,868.18 52,055.10 20,186.92

KR3F19020002 KR3F19020002: S&P 500 INDEX S 166764100 20200429S003680 GT.. -12,747.000 CHEVRON CORP KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 94.620000 -1,043,419.84 1,205,998.88 162,579.04

KR3F19020002 KR3F19020002: S&P 500 INDEX S 166764100 20200608S000620 GT.. -896.000 CHEVRON CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 100.810000 -73,343.07 90,317.04 16,973.97

KR3F19020002 KR3F19020002: S&P 500 INDEX S 169656105 20200429S000250 GT.. -172.000 CHIPOTLE MEXICAN GRILL INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 882.340000 -81,143.66 151,757.83 70,614.17

KR3F19020002 KR3F19020002: S&P 500 INDEX S 169656105 20200608S002260 GT.. -12.000 CHIPOTLE MEXICAN GRILL INC
KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 1,053.460000 -5,661.19 12,641.15 6,979.96

KR3F19020002 KR3F19020002: S&P 500 INDEX S 171340102 20200429S002110 GT.. -1,654.000 CHURCH & DWIGHT CO INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 68.370000 -85,833.02 113,069.07 27,236.05

KR3F19020002 KR3F19020002: S&P 500 INDEX S 171340102 20200608S000980 GT.. -117.000 CHURCH & DWIGHT CO INC KENTUCKY
R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 73.790000 -6,071.62 8,632.35 2,560.73

KR3F19020002 KR3F19020002: S&P 500 INDEX S 171340102 20200622S000170 GT.. -116.000 CHURCH & DWIGHT CO INC KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 77.520000 -6,019.73 8,991.25 2,971.52

KR3F19020002 KR3F19020002: S&P 500 INDEX S 172062101 20200429S001350 GT.. -1,025.000 CINCINNATI FINANCIAL CORP KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 70.420000 -63,935.02 72,171.21 8,236.19

KR3F19020002 KR3F19020002: S&P 500 INDEX S 172062101 20200608S002760 GT.. -72.000 CINCINNATI FINANCIAL CORP KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 68.780000 -4,491.05 4,951.51 460.46
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 17275R102 20200429S001900 GT.. -28,599.000 CISCO SYSTEMS INC KENTUCKY RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 43.340000 -809,717.85 1,239,238.77 429,520.92

KR3F19020002 KR3F19020002: S&P 500 INDEX S 17275R102 20200608S004200 GT.. -2,010.000 CISCO SYSTEMS INC KENTUCKY RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 47.830000 -56,908.73 96,121.09 39,212.36

KR3F19020002 KR3F19020002: S&P 500 INDEX S 172908105 20200429S001490 GT.. -565.000 CINTAS CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 230.950000 -71,645.67 130,479.62 58,833.95

KR3F19020002 KR3F19020002: S&P 500 INDEX S 172908105 20200608S004090 GT.. -40.000 CINTAS CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 286.500000 -5,072.26 11,459.44 6,387.18

KR3F19020002 KR3F19020002: S&P 500 INDEX S 172967424 20200429S002500 GT.. -14,717.000 CITIGROUP INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 50.260000 -981,722.01 739,549.69 -242,172.32

KR3F19020002 KR3F19020002: S&P 500 INDEX S 172967424 20200608S002520 GT.. -1,035.000 CITIGROUP INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 58.860000 -69,041.40 60,910.99 -8,130.41

KR3F19020002 KR3F19020002: S&P 500 INDEX S 172967424 20200622S004160 GT.. -969.000 CITIGROUP INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 52.920000 -64,638.76 51,271.07 -13,367.69

KR3F19020002 KR3F19020002: S&P 500 INDEX S 174610105 20200429S000270 GT.. -2,931.000 CITIZENS FINANCIAL GROUP INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 23.330000 -71,558.06 68,356.73 -3,201.33

KR3F19020002 KR3F19020002: S&P 500 INDEX S 174610105 20200608S004820 GT.. -206.000 CITIZENS FINANCIAL GROUP INC
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 29.250000 -5,029.33 6,023.81 994.48

KR3F19020002 KR3F19020002: S&P 500 INDEX S 177376100 20200429S000480 GT.. -775.000 CITRIX SYSTEMS INC KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 139.980000 -51,782.11 108,476.29 56,694.18

KR3F19020002 KR3F19020002: S&P 500 INDEX S 177376100 20200608S004800 GT.. -54.000 CITRIX SYSTEMS INC KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 139.150000 -3,608.04 7,513.52 3,905.48

KR3F19020002 KR3F19020002: S&P 500 INDEX S 189054109 20200429S004370 GT.. -846.000 CLOROX CO/THE KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 183.930000 -97,998.63 155,594.99 57,596.36

KR3F19020002 KR3F19020002: S&P 500 INDEX S 189054109 20200608S003610 GT.. -59.000 CLOROX CO/THE KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 197.570000 -6,834.42 11,655.93 4,821.51

KR3F19020002 KR3F19020002: S&P 500 INDEX S 189054109 20200622S004920 GT.. -15.000 CLOROX CO/THE KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 217.640000 -1,737.56 3,264.41 1,526.85

KR3F19020002 KR3F19020002: S&P 500 INDEX S 191216100 20200429S003780 GT.. -25,995.000 COCA-COLA CO/THE KENTUCKY RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 47.120000 -1,023,947.67 1,224,662.37 200,714.70

KR3F19020002 KR3F19020002: S&P 500 INDEX S 191216100 20200608S000610 GT.. -1,827.000 COCA-COLA CO/THE KENTUCKY RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 49.090000 -71,965.86 89,671.74 17,705.88

KR3F19020002 KR3F19020002: S&P 500 INDEX S 192446102 20200429S003060 GT.. -3,691.000 COGNIZANT TECHNOLOGY SOLUTIONS
K.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 59.230000 -171,906.59 218,585.41 46,678.82

KR3F19020002 KR3F19020002: S&P 500 INDEX S 192446102 20200608S001920 GT.. -259.000 COGNIZANT TECHNOLOGY SOLUTIONS
K.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 57.820000 -12,062.80 14,973.10 2,910.30

KR3F19020002 KR3F19020002: S&P 500 INDEX S 194162103 20200429S002970 GT.. -5,778.000 COLGATE-PALMOLIVE CO KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 70.160000 -340,937.29 405,332.18 64,394.89

KR3F19020002 KR3F19020002: S&P 500 INDEX S 194162103 20200608S001850 GT.. -406.000 COLGATE-PALMOLIVE CO KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 72.400000 -23,956.48 29,390.70 5,434.22

KR3F19020002 KR3F19020002: S&P 500 INDEX S 20030N101 20200429S001440 GT.. -30,604.000 COMCAST CORP KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 39.000000 -804,797.13 1,193,300.09 388,502.96

KR3F19020002 KR3F19020002: S&P 500 INDEX S 20030N101 20200608S002370 GT.. -2,152.000 COMCAST CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 42.090000 -56,591.41 90,559.53 33,968.12

KR3F19020002 KR3F19020002: S&P 500 INDEX S 200340107 20200429S000360 GT.. -972.000 COMERICA INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 37.480000 -46,155.76 36,422.46 -9,733.30

KR3F19020002 KR3F19020002: S&P 500 INDEX S 200340107 20200608S004950 GT.. -68.000 COMERICA INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 45.520000 -3,229.00 3,094.78 -134.22

KR3F19020002 KR3F19020002: S&P 500 INDEX S 200340107 20200622S003670 GT.. -13.000 COMERICA INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 39.440000 -617.31 512.60 -104.71

KR3F19020002 KR3F19020002: S&P 500 INDEX S 205887102 20200429S001060 GT.. -3,281.000 CONAGRA BRANDS INC KENTUCKY RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 34.210000 -84,902.80 112,215.91 27,313.11

KR3F19020002 KR3F19020002: S&P 500 INDEX S 205887102 20200608S003040 GT.. -230.000 CONAGRA BRANDS INC KENTUCKY RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 33.420000 -5,951.74 7,684.70 1,732.96

KR3F19020002 KR3F19020002: S&P 500 INDEX S 20605P101 20200429S002720 GT.. -1,355.000 CONCHO RESOURCES INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 59.290000 -130,056.50 80,326.01 -49,730.49

KR3F19020002 KR3F19020002: S&P 500 INDEX S 20605P101 20200608S001230 GT.. -96.000 CONCHO RESOURCES INC KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 70.250000 -9,214.34 6,743.13 -2,471.21

KR3F19020002 KR3F19020002: S&P 500 INDEX S 20825C104 20200429S003810 GT.. -7,397.000 CONOCOPHILLIPS KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 42.210000 -321,589.06 312,164.98 -9,424.08

KR3F19020002 KR3F19020002: S&P 500 INDEX S 20825C104 20200608S001040 GT.. -520.000 CONOCOPHILLIPS KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 48.590000 -22,607.32 25,262.34 2,655.02

KR3F19020002 KR3F19020002: S&P 500 INDEX S 20825C104 20200622S004860 GT.. -468.000 CONOCOPHILLIPS KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 43.700000 -20,346.58 20,447.63 101.05

KR3F19020002 KR3F19020002: S&P 500 INDEX S 209115104 20200429S004160 GT.. -2,241.000 CONSOLIDATED EDISON INC KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 81.280000 -152,530.63 182,127.64 29,597.01

KR3F19020002 KR3F19020002: S&P 500 INDEX S 209115104 20200608S001760 GT.. -158.000 CONSOLIDATED EDISON INC KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 75.330000 -10,754.06 11,900.68 1,146.62

KR3F19020002 KR3F19020002: S&P 500 INDEX S 21036P108 20200429S004090 GT.. -1,129.000 CONSTELLATION BRANDS INC KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 169.420000 -128,514.29 191,262.48 62,748.19

KR3F19020002 KR3F19020002: S&P 500 INDEX S 21036P108 20200608S003840 GT.. -79.000 CONSTELLATION BRANDS INC KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 181.420000 -8,992.59 14,331.27 5,338.68

KR3F19020002 KR3F19020002: S&P 500 INDEX S 21036P108 20200622S001490 GT.. -103.000 CONSTELLATION BRANDS INC KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 181.410000 -11,724.51 18,684.04 6,959.53

KR3F19020002 KR3F19020002: S&P 500 INDEX S 216648402 20200429S002090 GT.. -334.000 COOPER COS INC/THE KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 291.820000 -76,275.17 97,463.21 21,188.04
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 216648402 20200608S002710 GT.. -24.000 COOPER COS INC/THE KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 318.540000 -5,480.85 7,644.61 2,163.76

KR3F19020002 KR3F19020002: S&P 500 INDEX S 216648402 20200622S004000 GT.. -21.000 COOPER COS INC/THE KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 299.120000 -4,795.74 6,281.22 1,485.48

KR3F19020002 KR3F19020002: S&P 500 INDEX S 217204106 20200429S002940 GT.. -1,379.000 COPART INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 83.010000 -84,852.31 114,457.92 29,605.61

KR3F19020002 KR3F19020002: S&P 500 INDEX S 217204106 20200608S001590 GT.. -97.000 COPART INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 91.820000 -5,968.58 8,905.61 2,937.03

KR3F19020002 KR3F19020002: S&P 500 INDEX S 219350105 20200429S000450 GT.. -5,185.000 CORNING INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 22.480000 -104,810.60 116,517.33 11,706.73

KR3F19020002 KR3F19020002: S&P 500 INDEX S 219350105 20200608S002830 GT.. -364.000 CORNING INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 26.680000 -7,357.97 9,708.57 2,350.60

KR3F19020002 KR3F19020002: S&P 500 INDEX S 22052L104 20200429S001830 GT.. -5,045.000 CORTEVA INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 27.050000 -117,776.69 136,426.39 18,649.70

KR3F19020002 KR3F19020002: S&P 500 INDEX S 22052L104 20200608S004910 GT.. -355.000 CORTEVA INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 30.650000 -8,287.56 10,877.84 2,590.28

KR3F19020002 KR3F19020002: S&P 500 INDEX S 22160K105 20200429S003420 GT.. -2,978.000 COSTCO WHOLESALE CORP KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 307.090000 -480,752.44 914,471.46 433,719.02

KR3F19020002 KR3F19020002: S&P 500 INDEX S 22160K105 20200608S003330 GT.. -210.000 COSTCO WHOLESALE CORP KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 312.040000 -33,901.28 65,525.37 31,624.09

KR3F19020002 KR3F19020002: S&P 500 INDEX S 222070203 20200430S000680 GT.. -1,993.000 COTY INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 5.460000 -35,875.20 10,866.58 -25,008.62

KR3F19020002 KR3F19020002: S&P 500 INDEX S 222070203 20200608S001780 GT.. -140.000 COTY INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 5.080000 -2,520.08 710.13 -1,809.95

KR3F19020002 KR3F19020002: S&P 500 INDEX S 22822V101 20200429S002070 GT.. -2,803.000 CROWN CASTLE INTERNATIONAL COR
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 155.440000 -277,685.71 435,667.67 157,981.96

KR3F19020002 KR3F19020002: S&P 500 INDEX S 22822V101 20200608S001020 GT.. -197.000 CROWN CASTLE INTERNATIONAL COR
KE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 168.600000 -19,516.26 33,211.98 13,695.72

KR3F19020002 KR3F19020002: S&P 500 INDEX S 231021106 20200429S001880 GT.. -1,033.000 CUMMINS INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 165.200000 -107,691.07 170,640.07 62,949.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 231021106 20200608S002840 GT.. -72.000 CUMMINS INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 180.010000 -7,506.06 12,959.89 5,453.83

KR3F19020002 KR3F19020002: S&P 500 INDEX S 231021106 20200622S004010 GT.. -73.000 CUMMINS INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 174.290000 -7,610.31 12,722.33 5,112.02

KR3F19020002 KR3F19020002: S&P 500 INDEX S 23331A109 20200429S000430 GT.. -2,261.000 DR HORTON INC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 48.550000 -67,519.55 109,752.16 42,232.61

KR3F19020002 KR3F19020002: S&P 500 INDEX S 23331A109 20200608S003460 GT.. -159.000 DR HORTON INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 56.480000 -4,748.17 8,978.93 4,230.76

KR3F19020002 KR3F19020002: S&P 500 INDEX S 23331A109 20200622S001040 GT.. -73.000 DR HORTON INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 56.060000 -2,179.98 4,091.73 1,911.75

KR3F19020002 KR3F19020002: S&P 500 INDEX S 233331107 20200429S004170 GT.. -1,295.000 DTE ENERGY CO KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 107.290000 -108,759.25 138,927.76 30,168.51

KR3F19020002 KR3F19020002: S&P 500 INDEX S 233331107 20200608S003250 GT.. -91.000 DTE ENERGY CO KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 114.870000 -7,642.54 10,452.25 2,809.71

KR3F19020002 KR3F19020002: S&P 500 INDEX S 23355L106 20200429S003830 GT.. -1,726.000 DXC TECHNOLOGY CO KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 18.820000 -73,792.85 32,469.65 -41,323.20

KR3F19020002 KR3F19020002: S&P 500 INDEX S 23355L106 20200608S003900 GT.. -121.000 DXC TECHNOLOGY CO KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 18.000000 -5,173.20 2,177.04 -2,996.16

KR3F19020002 KR3F19020002: S&P 500 INDEX S 23355L106 20200625S000240 GT.. -76.000 DXC TECHNOLOGY CO KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 15.040000 -3,116.51 1,142.44 -1,974.07

KR3F19020002 KR3F19020002: S&P 500 INDEX S 235851102 20200429S000160 GT.. -4,309.000 DANAHER CORP KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 164.970000 -350,165.27 710,807.70 360,642.43

KR3F19020002 KR3F19020002: S&P 500 INDEX S 235851102 20200608S001710 GT.. -535.000 DANAHER CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 173.230000 -43,476.08 92,671.99 49,195.91

KR3F19020002 KR3F19020002: S&P 500 INDEX S 237194105 20200429S003610 GT.. -642.000 DARDEN RESTAURANTS INC KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 78.210000 -40,320.64 50,204.89 9,884.25

KR3F19020002 KR3F19020002: S&P 500 INDEX S 237194105 20200608S001010 GT.. -61.000 DARDEN RESTAURANTS INC KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 85.590000 -3,831.09 5,220.41 1,389.32

KR3F19020002 KR3F19020002: S&P 500 INDEX S 23918K108 20200430S000400 GT.. -604.000 DAVITA INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 81.590000 -36,171.07 49,274.74 13,103.67

KR3F19020002 KR3F19020002: S&P 500 INDEX S 23918K108 20200608S000500 GT.. -43.000 DAVITA INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 88.280000 -2,575.09 3,795.63 1,220.54

KR3F19020002 KR3F19020002: S&P 500 INDEX S 23918K108 20200622S005050 GT.. -33.000 DAVITA INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 79.550000 -1,976.23 2,624.84 648.61

KR3F19020002 KR3F19020002: S&P 500 INDEX S 244199105 20200429S001030 GT.. -2,123.000 DEERE & CO KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 147.100000 -215,414.66 312,270.47 96,855.81

KR3F19020002 KR3F19020002: S&P 500 INDEX S 244199105 20200608S002660 GT.. -149.000 DEERE & CO KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 166.720000 -15,118.60 24,839.61 9,721.01

KR3F19020002 KR3F19020002: S&P 500 INDEX S 247361702 20200429S000350 GT.. -3,880.000 DELTA AIR LINES INC KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 27.320000 -142,229.42 105,970.15 -36,259.27

KR3F19020002 KR3F19020002: S&P 500 INDEX S 247361702 20200608S003780 GT.. -273.000 DELTA AIR LINES INC KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 34.160000 -10,007.38 9,323.42 -683.96
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 24906P109 20200429S004550 GT.. -1,499.000 DENTSPLY SIRONA INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 44.200000 -74,447.89 66,243.09 -8,204.80

KR3F19020002 KR3F19020002: S&P 500 INDEX S 24906P109 20200608S004640 GT.. -106.000 DENTSPLY SIRONA INC KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 50.180000 -5,264.49 5,318.16 53.67

KR3F19020002 KR3F19020002: S&P 500 INDEX S 25179M103 20200429S002520 GT.. -2,609.000 DEVON ENERGY CORP KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 12.630000 -71,860.16 32,931.37 -38,928.79

KR3F19020002 KR3F19020002: S&P 500 INDEX S 25179M103 20200608S001190 GT.. -183.000 DEVON ENERGY CORP KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 14.600000 -5,040.40 2,670.37 -2,370.03

KR3F19020002 KR3F19020002: S&P 500 INDEX S 25278X109 20200429S003590 GT.. -1,087.000 DIAMONDBACK ENERGY INC KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 44.190000 -87,239.62 48,025.31 -39,214.31

KR3F19020002 KR3F19020002: S&P 500 INDEX S 25278X109 20200608S000470 GT.. -76.000 DIAMONDBACK ENERGY INC KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 52.210000 -6,099.55 3,967.30 -2,132.25

KR3F19020002 KR3F19020002: S&P 500 INDEX S 253868103 20200429S004430 GT.. -1,772.000 DIGITAL REALTY TRUST INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 148.610000 -206,057.69 263,317.81 57,260.12

KR3F19020002 KR3F19020002: S&P 500 INDEX S 253868103 20200608S000090 GT.. -125.000 DIGITAL REALTY TRUST INC KENTUCKY
R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 141.280000 -14,535.67 17,658.66 3,122.99

KR3F19020002 KR3F19020002: S&P 500 INDEX S 254687106 20200429S000680 GT.. -12,150.000 WALT DISNEY CO/THE KENTUCKY RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 112.250000 -966,088.48 1,363,716.22 397,627.74

KR3F19020002 KR3F19020002: S&P 500 INDEX S 254687106 20200608S000740 GT.. -855.000 WALT DISNEY CO/THE KENTUCKY RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 124.820000 -67,984.00 106,712.33 38,728.33

KR3F19020002 KR3F19020002: S&P 500 INDEX S 254709108 20200429S004260 GT.. -2,113.000 DISCOVER FINANCIAL SERVICES
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 45.910000 -89,286.20 96,989.83 7,703.63

KR3F19020002 KR3F19020002: S&P 500 INDEX S 254709108 20200608S004610 GT.. -149.000 DISCOVER FINANCIAL SERVICES
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 60.620000 -6,296.09 9,031.06 2,734.97

KR3F19020002 KR3F19020002: S&P 500 INDEX S 25470F104 20200430S000610 GT.. -1,066.000 DISCOVERY INC KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 24.730000 -26,988.66 26,353.59 -635.07

KR3F19020002 KR3F19020002: S&P 500 INDEX S 25470F104 20200608S000430 GT.. -75.000 DISCOVERY INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 24.780000 -1,898.83 1,857.89 -40.94

KR3F19020002 KR3F19020002: S&P 500 INDEX S 25470F302 20200429S002900 GT.. -2,262.000 DISCOVERY INC KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 22.500000 -56,068.81 50,876.90 -5,191.91

KR3F19020002 KR3F19020002: S&P 500 INDEX S 25470F302 20200608S003740 GT.. -159.000 DISCOVERY INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 22.350000 -3,941.18 3,552.38 -388.80

KR3F19020002 KR3F19020002: S&P 500 INDEX S 25470F302 20200622S004680 GT.. -267.000 DISCOVERY INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 20.140000 -6,618.20 5,375.26 -1,242.94

KR3F19020002 KR3F19020002: S&P 500 INDEX S 25470M109 20200429S000700 GT.. -1,726.000 DISH NETWORK CORP KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 25.550000 -84,447.19 44,085.37 -40,361.82

KR3F19020002 KR3F19020002: S&P 500 INDEX S 25470M109 20200608S004930 GT.. -122.000 DISH NETWORK CORP KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 35.820000 -5,969.04 4,369.02 -1,600.02

KR3F19020002 KR3F19020002: S&P 500 INDEX S 25470M109 20200622S000830 GT.. -269.000 DISH NETWORK CORP KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 35.450000 -13,161.24 9,533.81 -3,627.43

KR3F19020002 KR3F19020002: S&P 500 INDEX S 256677105 20200429S001450 GT.. -1,717.000 DOLLAR GENERAL CORP KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 174.800000 -156,762.29 300,112.08 143,349.79

KR3F19020002 KR3F19020002: S&P 500 INDEX S 256677105 20200608S002400 GT.. -120.000 DOLLAR GENERAL CORP KENTUCKY
RET.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 185.660000 -10,956.01 22,277.80 11,321.79

KR3F19020002 KR3F19020002: S&P 500 INDEX S 256677105 20200622S002020 GT.. -2.000 DOLLAR GENERAL CORP KENTUCKY
RET.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 188.780000 -182.60 377.53 194.93

KR3F19020002 KR3F19020002: S&P 500 INDEX S 256746108 20200429S001600 GT.. -1,595.000 DOLLAR TREE INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 80.860000 -112,259.09 128,956.88 16,697.79

KR3F19020002 KR3F19020002: S&P 500 INDEX S 256746108 20200608S003630 GT.. -113.000 DOLLAR TREE INC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 92.900000 -7,953.15 10,496.61 2,543.46

KR3F19020002 KR3F19020002: S&P 500 INDEX S 25746U109 20200429S003100 GT.. -5,548.000 DOMINION ENERGY INC KENTUCKY RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 78.670000 -355,084.19 436,409.90 81,325.71

KR3F19020002 KR3F19020002: S&P 500 INDEX S 25746U109 20200608S002070 GT.. -390.000 DOMINION ENERGY INC KENTUCKY RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 84.290000 -24,960.86 32,869.44 7,908.58

KR3F19020002 KR3F19020002: S&P 500 INDEX S 260003108 20200429S001590 GT.. -979.000 DOVER CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 96.310000 -57,287.31 94,278.06 36,990.75

KR3F19020002 KR3F19020002: S&P 500 INDEX S 260003108 20200608S002630 GT.. -69.000 DOVER CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 107.600000 -4,037.61 7,423.71 3,386.10

KR3F19020002 KR3F19020002: S&P 500 INDEX S 260557103 20200429S002420 GT.. -4,999.000 DOW INC KENTUCKY RETIREMENT SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 37.470000 -256,120.89 187,270.90 -68,849.99

KR3F19020002 KR3F19020002: S&P 500 INDEX S 260557103 20200608S001860 GT.. -351.000 DOW INC KENTUCKY RETIREMENT SYST.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 43.970000 -17,983.28 15,430.49 -2,552.79

KR3F19020002 KR3F19020002: S&P 500 INDEX S 264411505 20200429S003070 GT.. -2,478.000 DUKE REALTY CORP KENTUCKY RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 35.500000 -76,338.03 87,948.46 11,610.43

KR3F19020002 KR3F19020002: S&P 500 INDEX S 264411505 20200608S001340 GT.. -174.000 DUKE REALTY CORP KENTUCKY RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 36.810000 -5,360.30 6,403.48 1,043.18

KR3F19020002 KR3F19020002: S&P 500 INDEX S 26441C204 20200430S000700 GT.. -4,914.000 DUKE ENERGY CORP KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 86.630000 -362,686.40 425,653.55 62,967.15

KR3F19020002 KR3F19020002: S&P 500 INDEX S 26441C204 20200608S003380 GT.. -346.000 DUKE ENERGY CORP KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 89.490000 -25,537.14 30,960.25 5,423.11

KR3F19020002 KR3F19020002: S&P 500 INDEX S 26614N102 20200429S000180 GT.. -4,994.000 DUPONT DE NEMOURS INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 48.170000 -274,955.65 240,518.20 -34,437.45

KR3F19020002 KR3F19020002: S&P 500 INDEX S 26614N102 20200608S002250 GT.. -351.000 DUPONT DE NEMOURS INC KENTUCKY
R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 56.140000 -19,325.08 19,702.07 376.99

KR3F19020002 KR3F19020002: S&P 500 INDEX S 26875P101 20200429S002480 GT.. -3,922.000 EOG RESOURCES INC KENTUCKY RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 47.720000 -234,769.24 187,124.28 -47,644.96
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 26875P101 20200608S001700 GT.. -276.000 EOG RESOURCES INC KENTUCKY RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 59.310000 -16,521.24 16,367.12 -154.12

KR3F19020002 KR3F19020002: S&P 500 INDEX S 269246401 20200429S004610 GT.. -1,523.000 E*TRADE FINANCIAL CORP KENTUCKY R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 41.890000 -41,835.53 63,785.64 21,950.11

KR3F19020002 KR3F19020002: S&P 500 INDEX S 269246401 20200608S000660 GT.. -107.000 E*TRADE FINANCIAL CORP KENTUCKY R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 51.060000 -2,939.20 5,462.49 2,523.29

KR3F19020002 KR3F19020002: S&P 500 INDEX S 277432100 20200429S002870 GT.. -917.000 EASTMAN CHEMICAL CO KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 63.470000 -47,838.50 58,193.82 10,355.32

KR3F19020002 KR3F19020002: S&P 500 INDEX S 277432100 20200608S004180 GT.. -64.000 EASTMAN CHEMICAL CO KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 76.920000 -3,338.78 4,922.29 1,583.51

KR3F19020002 KR3F19020002: S&P 500 INDEX S 278642103 20200429S001120 GT.. -5,155.000 EBAY INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 39.030000 -118,962.09 201,156.54 82,194.45

KR3F19020002 KR3F19020002: S&P 500 INDEX S 278642103 20200608S003050 GT.. -363.000 EBAY INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 48.820000 -8,376.96 17,718.54 9,341.58

KR3F19020002 KR3F19020002: S&P 500 INDEX S 278642103 20200622S000790 GT.. -2,131.000 EBAY INC KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 48.290000 -49,177.15 102,887.73 53,710.58

KR3F19020002 KR3F19020002: S&P 500 INDEX S 278865100 20200429S001870 GT.. -1,691.000 ECOLAB INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 197.580000 -195,159.21 334,087.71 138,928.50

KR3F19020002 KR3F19020002: S&P 500 INDEX S 278865100 20200608S003470 GT.. -119.000 ECOLAB INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 229.560000 -13,733.85 27,316.14 13,582.29

KR3F19020002 KR3F19020002: S&P 500 INDEX S 278865100 20200622S002210 GT.. -64.000 ECOLAB INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 199.750000 -7,386.27 12,783.23 5,396.96

KR3F19020002 KR3F19020002: S&P 500 INDEX S 281020107 20200429S001410 GT.. -2,417.000 EDISON INTERNATIONAL KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 60.370000 -136,685.47 145,892.93 9,207.46

KR3F19020002 KR3F19020002: S&P 500 INDEX S 281020107 20200608S004080 GT.. -170.000 EDISON INTERNATIONAL KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 60.880000 -9,613.79 10,348.09 734.30

KR3F19020002 KR3F19020002: S&P 500 INDEX S 28176E108 20200429S002730 GT.. -1,406.000 EDWARDS LIFESCIENCES CORP
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 218.970000 -149,855.12 307,854.46 157,999.34

KR3F19020002 KR3F19020002: S&P 500 INDEX S 28176E108 20200608S000710 GT.. -295.000 EDWARDS LIFESCIENCES CORP
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 74.370000 -10,480.62 21,936.45 11,455.83

KR3F19020002 KR3F19020002: S&P 500 INDEX S 285512109 20200429S000420 GT.. -1,969.000 ELECTRONIC ARTS INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 112.780000 -115,902.99 222,044.14 106,141.15

KR3F19020002 KR3F19020002: S&P 500 INDEX S 285512109 20200608S003640 GT.. -138.000 ELECTRONIC ARTS INC KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 118.320000 -8,123.22 16,326.75 8,203.53

KR3F19020002 KR3F19020002: S&P 500 INDEX S 285512109 20200622S003880 GT.. -28.000 ELECTRONIC ARTS INC KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 130.190000 -1,648.19 3,645.02 1,996.83

KR3F19020002 KR3F19020002: S&P 500 INDEX S 291011104 20200429S003530 GT.. -4,106.000 EMERSON ELECTRIC CO KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 59.070000 -198,041.92 242,505.25 44,463.33

KR3F19020002 KR3F19020002: S&P 500 INDEX S 291011104 20200608S003940 GT.. -289.000 EMERSON ELECTRIC CO KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 67.100000 -13,939.14 19,389.30 5,450.16

KR3F19020002 KR3F19020002: S&P 500 INDEX S 29364G103 20200429S001370 GT.. -1,342.000 ENTERGY CORP KENTUCKY RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 98.380000 -116,531.92 132,012.97 15,481.05

KR3F19020002 KR3F19020002: S&P 500 INDEX S 29364G103 20200608S001520 GT.. -94.000 ENTERGY CORP KENTUCKY RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 103.730000 -8,162.44 9,749.69 1,587.25

KR3F19020002 KR3F19020002: S&P 500 INDEX S 294429105 20200429S002610 GT.. -816.000 EQUIFAX INC KENTUCKY RETIREMENT S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 143.500000 -71,433.61 117,087.29 45,653.68

KR3F19020002 KR3F19020002: S&P 500 INDEX S 294429105 20200608S001470 GT.. -57.000 EQUIFAX INC KENTUCKY RETIREMENT S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 177.010000 -4,989.85 10,088.91 5,099.06

KR3F19020002 KR3F19020002: S&P 500 INDEX S 29444U700 20200429S004240 GT.. -575.000 EQUINIX INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 679.320000 -226,110.66 390,596.05 164,485.39

KR3F19020002 KR3F19020002: S&P 500 INDEX S 29476L107 20200429S003170 GT.. -2,353.000 EQUITY RESIDENTIAL KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 65.820000 -162,334.15 154,853.38 -7,480.77

KR3F19020002 KR3F19020002: S&P 500 INDEX S 29476L107 20200608S002020 GT.. -165.000 EQUITY RESIDENTIAL KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 66.400000 -11,383.40 10,954.51 -428.89

KR3F19020002 KR3F19020002: S&P 500 INDEX S 297178105 20200429S003620 GT.. -445.000 ESSEX PROPERTY TRUST INC
KENTUCKY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 249.220000 -101,443.41 110,897.10 9,453.69

KR3F19020002 KR3F19020002: S&P 500 INDEX S 297178105 20200608S004460 GT.. -32.000 ESSEX PROPERTY TRUST INC
KENTUCKY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 262.520000 -7,294.81 8,400.21 1,105.40

KR3F19020002 KR3F19020002: S&P 500 INDEX S 30034W106 20200429S001990 GT.. -1,536.000 EVERGY INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 59.590000 -86,195.75 91,516.69 5,320.94

KR3F19020002 KR3F19020002: S&P 500 INDEX S 30034W106 20200608S000730 GT.. -108.000 EVERGY INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 63.060000 -6,060.64 6,809.51 748.87

KR3F19020002 KR3F19020002: S&P 500 INDEX S 30040W108 20200429S002180 GT.. -2,182.000 EVERSOURCE ENERGY KENTUCKY RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 83.370000 -121,775.47 181,892.94 60,117.47

KR3F19020002 KR3F19020002: S&P 500 INDEX S 30040W108 20200608S001750 GT.. -154.000 EVERSOURCE ENERGY KENTUCKY RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 86.520000 -8,594.60 13,322.62 4,728.02

KR3F19020002 KR3F19020002: S&P 500 INDEX S 30161N101 20200429S004130 GT.. -6,554.000 EXELON CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 38.320000 -254,309.39 251,094.56 -3,214.83

KR3F19020002 KR3F19020002: S&P 500 INDEX S 30161N101 20200608S004680 GT.. -460.000 EXELON CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 40.360000 -17,849.00 18,561.73 712.73

KR3F19020002 KR3F19020002: S&P 500 INDEX S 30212P303 20200429S003430 GT.. -942.000 EXPEDIA GROUP INC KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 74.830000 -86,207.99 70,481.23 -15,726.76

KR3F19020002 KR3F19020002: S&P 500 INDEX S 30212P303 20200608S001090 GT.. -66.000 EXPEDIA GROUP INC KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 93.060000 -6,040.05 6,141.32 101.27

KR3F19020002 KR3F19020002: S&P 500 INDEX S 30212P303 20200622S003620 GT.. -11.000 EXPEDIA GROUP INC KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 82.060000 -1,006.68 902.56 -104.12
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 302130109 20200429S003660 GT.. -1,148.000 EXPEDITORS INTERNATIONAL OF WA KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 72.490000 -52,948.98 83,208.07 30,259.09

KR3F19020002 KR3F19020002: S&P 500 INDEX S 302130109 20200608S004720 GT.. -80.000 EXPEDITORS INTERNATIONAL OF WA KE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 77.920000 -3,689.82 6,232.86 2,543.04

KR3F19020002 KR3F19020002: S&P 500 INDEX S 30225T102 20200429S001650 GT.. -873.000 EXTRA SPACE STORAGE INC KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 89.540000 -81,060.69 78,160.14 -2,900.55

KR3F19020002 KR3F19020002: S&P 500 INDEX S 30225T102 20200608S001620 GT.. -62.000 EXTRA SPACE STORAGE INC KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 103.340000 -5,756.89 6,406.46 649.57

KR3F19020002 KR3F19020002: S&P 500 INDEX S 30231G102 20200429S001840 GT.. -28,523.000 EXXON MOBIL CORP KENTUCKY RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 47.460000 -1,727,157.51 1,353,457.74 -373,699.77

KR3F19020002 KR3F19020002: S&P 500 INDEX S 30231G102 20200608S004000 GT.. -2,005.000 EXXON MOBIL CORP KENTUCKY RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 53.080000 -121,409.07 106,408.00 -15,001.07

KR3F19020002 KR3F19020002: S&P 500 INDEX S 302445101 20200429S001790 GT.. -905.000 FLIR SYSTEMS INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 45.540000 -32,702.42 41,205.99 8,503.57

KR3F19020002 KR3F19020002: S&P 500 INDEX S 302445101 20200608S000840 GT.. -63.000 FLIR SYSTEMS INC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 46.430000 -2,276.52 2,924.55 648.03

KR3F19020002 KR3F19020002: S&P 500 INDEX S 302445101 20200625S002130 GT.. -15.000 FLIR SYSTEMS INC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 38.940000 -544.41 583.97 39.56

KR3F19020002 KR3F19020002: S&P 500 INDEX S 302491303 20200429S002470 GT.. -874.000 FMC CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 95.020000 -45,333.92 83,039.08 37,705.16

KR3F19020002 KR3F19020002: S&P 500 INDEX S 302491303 20200608S000960 GT.. -61.000 FMC CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 103.210000 -3,164.04 6,295.21 3,131.17

KR3F19020002 KR3F19020002: S&P 500 INDEX S 30303M102 20200429S002030 GT.. -16,222.000 FACEBOOK INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 194.190000 -1,902,087.64 3,149,958.89 1,247,871.25

KR3F19020002 KR3F19020002: S&P 500 INDEX S 30303M102 20200608S004970 GT.. -1,141.000 FACEBOOK INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 230.770000 -133,786.34 263,294.19 129,507.85

KR3F19020002 KR3F19020002: S&P 500 INDEX S 311900104 20200429S001080 GT.. -3,866.000 FASTENAL CO KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 36.740000 -85,138.15 142,004.70 56,866.55

KR3F19020002 KR3F19020002: S&P 500 INDEX S 311900104 20200608S003270 GT.. -272.000 FASTENAL CO KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 42.660000 -5,990.06 11,601.22 5,611.16

KR3F19020002 KR3F19020002: S&P 500 INDEX S 311900104 20200622S003010 GT.. -38.000 FASTENAL CO KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 41.585000 -836.85 1,579.90 743.05

KR3F19020002 KR3F19020002: S&P 500 INDEX S 313747206 20200429S000850 GT.. -473.000 FEDERAL REALTY INVESTMENT TRUS
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 84.000000 -64,252.30 39,727.57 -24,524.73

KR3F19020002 KR3F19020002: S&P 500 INDEX S 313747206 20200608S000120 GT.. -34.000 FEDERAL REALTY INVESTMENT TRUS
KE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 99.960000 -4,618.56 3,398.30 -1,220.26

KR3F19020002 KR3F19020002: S&P 500 INDEX S 31428X106 20200429S001340 GT.. -1,618.000 FEDEX CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 129.480000 -184,439.34 209,481.87 25,042.53

KR3F19020002 KR3F19020002: S&P 500 INDEX S 31428X106 20200608S002120 GT.. -114.000 FEDEX CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 142.210000 -12,995.11 16,210.72 3,215.61

KR3F19020002 KR3F19020002: S&P 500 INDEX S 31428X106 20200622S001710 GT.. -22.000 FEDEX CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 137.630000 -2,507.83 3,027.62 519.79

KR3F19020002 KR3F19020002: S&P 500 INDEX S 315616102 20200429S002530 GT.. -410.000 F5 NETWORKS INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 142.690000 -47,525.73 58,498.52 10,972.79

KR3F19020002 KR3F19020002: S&P 500 INDEX S 315616102 20200608S003260 GT.. -29.000 F5 NETWORKS INC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 145.140000 -3,361.58 4,208.74 847.16

KR3F19020002 KR3F19020002: S&P 500 INDEX S 31620M106 20200429S000820 GT.. -4,143.000 FIDELITY NATIONAL INFORMATION KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 134.290000 -433,354.84 556,320.10 122,965.26

KR3F19020002 KR3F19020002: S&P 500 INDEX S 31620M106 20200608S004300 GT.. -291.000 FIDELITY NATIONAL INFORMATION KENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 143.070000 -30,438.39 41,630.26 11,191.87

KR3F19020002 KR3F19020002: S&P 500 INDEX S 316773100 20200429S000830 GT.. -4,784.000 FIFTH THIRD BANCORP KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 19.690000 -93,694.20 94,158.99 464.79

KR3F19020002 KR3F19020002: S&P 500 INDEX S 316773100 20200608S002810 GT.. -336.000 FIFTH THIRD BANCORP KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 23.490000 -6,580.53 7,889.94 1,309.41

KR3F19020002 KR3F19020002: S&P 500 INDEX S 33616C100 20200429S000690 GT.. -1,136.000 FIRST REPUBLIC BANK/CA KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 106.830000 -114,052.31 121,347.67 7,295.36

KR3F19020002 KR3F19020002: S&P 500 INDEX S 33616C100 20200608S003660 GT.. -80.000 FIRST REPUBLIC BANK/CA KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 120.110000 -8,031.85 9,607.98 1,576.13

KR3F19020002 KR3F19020002: S&P 500 INDEX S 337738108 20200429S001070 GT.. -3,850.000 FISERV INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 104.730000 -261,761.57 403,172.70 141,411.13

KR3F19020002 KR3F19020002: S&P 500 INDEX S 337738108 20200608S002450 GT.. -271.000 FISERV INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 109.550000 -18,425.30 29,685.36 11,260.06

KR3F19020002 KR3F19020002: S&P 500 INDEX S 337738108 20200622S000360 GT.. -341.000 FISERV INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 100.050000 -23,184.60 34,113.73 10,929.13

KR3F19020002 KR3F19020002: S&P 500 INDEX S 337932107 20200429S001890 GT.. -3,642.000 FIRSTENERGY CORP KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 42.350000 -141,545.71 154,207.97 12,662.26

KR3F19020002 KR3F19020002: S&P 500 INDEX S 337932107 20200608S001510 GT.. -256.000 FIRSTENERGY CORP KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 43.270000 -9,949.40 11,074.95 1,125.55

KR3F19020002 KR3F19020002: S&P 500 INDEX S 339041105 20200429S003180 GT.. -585.000 FLEETCOR TECHNOLOGIES INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 247.950000 -134,816.21 145,043.15 10,226.94

KR3F19020002 KR3F19020002: S&P 500 INDEX S 339041105 20200608S001670 GT.. -42.000 FLEETCOR TECHNOLOGIES INC
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 282.430000 -9,679.11 11,861.47 2,182.36

KR3F19020002 KR3F19020002: S&P 500 INDEX S 339041105 20200622S004230 GT.. -31.000 FLEETCOR TECHNOLOGIES INC
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 264.320000 -7,144.11 8,193.50 1,049.39

Transaction Detail

S&P 500 INDEX - KR3F19020002 Period :  4/1/2020 to 6/30/2020

Page 254 of 278
Report Timestamp: Wed Aug 5 2020 04:00:00 PM

Special Called Investment Committee Meeting - Addendum - Standard Reports

419



.

Reporting

Account

Number

Source Account
Trans.

Code

Link

Ref

Mellon

Security ID

Transaction

No./Client Ref
Shares/Par Transaction Description

Broker

Name

Reported

Date

Trade

Date

Contract

Settle Date
Base Price Base Cost

Base Txn

Amount
Base Gain/Loss

KR3F19020002 KR3F19020002: S&P 500 INDEX S 34354P105 20200430S000660 GT.. -882.000 FLOWSERVE CORP KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 29.640000 -41,139.72 26,135.28 -15,004.44

KR3F19020002 KR3F19020002: S&P 500 INDEX S 34354P105 20200608S000410 GT.. -62.000 FLOWSERVE CORP KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 31.590000 -2,891.91 1,958.06 -933.85

KR3F19020002 KR3F19020002: S&P 500 INDEX S 345370860 20200429S003550 GT.. -26,251.000 FORD MOTOR CO KENTUCKY RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 5.260000 -236,269.38 137,880.32 -98,389.06

KR3F19020002 KR3F19020002: S&P 500 INDEX S 345370860 20200608S001400 GT.. -1,845.000 FORD MOTOR CO KENTUCKY RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 7.340000 -16,605.73 13,528.16 -3,077.57

KR3F19020002 KR3F19020002: S&P 500 INDEX S 34959E109 20200429S001850 GT.. -957.000 FORTINET INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 108.520000 -76,594.47 103,844.16 27,249.69

KR3F19020002 KR3F19020002: S&P 500 INDEX S 34959E109 20200608S001970 GT.. -67.000 FORTINET INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 140.480000 -5,362.41 9,411.45 4,049.04

KR3F19020002 KR3F19020002: S&P 500 INDEX S 34959E109 20200622S002680 GT.. -82.000 FORTINET INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 136.710000 -6,562.95 11,209.35 4,646.40

KR3F19020002 KR3F19020002: S&P 500 INDEX S 34959J108 20200429S003280 GT.. -1,992.000 FORTIVE CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 65.550000 -86,207.16 130,557.77 44,350.61

KR3F19020002 KR3F19020002: S&P 500 INDEX S 34959J108 20200608S002050 GT.. -140.000 FORTIVE CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 70.610000 -6,058.74 9,884.13 3,825.39

KR3F19020002 KR3F19020002: S&P 500 INDEX S 34959J108 20200622S003270 GT.. -167.000 FORTIVE CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 67.850000 -7,227.21 11,329.44 4,102.23

KR3F19020002 KR3F19020002: S&P 500 INDEX S 34964C106 20200429S002540 GT.. -938.000 FORTUNE BRANDS HOME & SECURITY
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 51.530000 -56,143.42 48,327.03 -7,816.39

KR3F19020002 KR3F19020002: S&P 500 INDEX S 34964C106 20200608S005050 GT.. -66.000 FORTUNE BRANDS HOME & SECURITY
KE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 65.280000 -3,950.39 4,307.88 357.49

KR3F19020002 KR3F19020002: S&P 500 INDEX S 35137L105 20200429S004250 GT.. -2,390.000 FOX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 28.370000 -79,631.56 67,784.87 -11,846.69

KR3F19020002 KR3F19020002: S&P 500 INDEX S 35137L105 20200608S004390 GT.. -168.000 FOX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 30.850000 -5,597.53 5,181.42 -416.11

KR3F19020002 KR3F19020002: S&P 500 INDEX S 35137L204 20200429S000520 GT.. -1,095.000 FOX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 27.950000 -35,833.62 30,596.36 -5,237.26

KR3F19020002 KR3F19020002: S&P 500 INDEX S 35137L204 20200608S004650 GT.. -77.000 FOX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 30.250000 -2,519.81 2,328.61 -191.20

KR3F19020002 KR3F19020002: S&P 500 INDEX S 354613101 20200430S000490 GT.. -1,880.000 FRANKLIN RESOURCES INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 18.490000 -58,124.55 34,746.33 -23,378.22

KR3F19020002 KR3F19020002: S&P 500 INDEX S 354613101 20200608S000170 GT.. -133.000 FRANKLIN RESOURCES INC KENTUCKY
R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 22.700000 -4,112.00 3,018.03 -1,093.97

KR3F19020002 KR3F19020002: S&P 500 INDEX S 35671D857 20200429S001160 GT.. -9,782.000 FREEPORT-MCMORAN INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 9.260000 -151,064.13 90,505.94 -60,558.19

KR3F19020002 KR3F19020002: S&P 500 INDEX S 35671D857 20200608S000600 GT.. -687.000 FREEPORT-MCMORAN INC KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 10.860000 -10,609.39 7,455.50 -3,153.89

KR3F19020002 KR3F19020002: S&P 500 INDEX S 363576109 20200429S000650 GT.. -1,257.000 ARTHUR J GALLAGHER & CO KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 79.670000 -80,402.82 100,133.54 19,730.72

KR3F19020002 KR3F19020002: S&P 500 INDEX S 363576109 20200608S001420 GT.. -89.000 ARTHUR J GALLAGHER & CO KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 100.450000 -5,692.80 8,939.18 3,246.38

KR3F19020002 KR3F19020002: S&P 500 INDEX S 364760108 20200430S000670 GT.. -1,434.000 GAP INC/THE KENTUCKY RETIREMENT S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 9.050000 -29,028.32 12,966.65 -16,061.67

KR3F19020002 KR3F19020002: S&P 500 INDEX S 364760108 20200608S000540 GT.. -101.000 GAP INC/THE KENTUCKY RETIREMENT S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 12.310000 -2,044.53 1,242.52 -802.01

KR3F19020002 KR3F19020002: S&P 500 INDEX S 364760108 20200622S005090 GT.. -47.000 GAP INC/THE KENTUCKY RETIREMENT S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 10.660000 -951.42 500.65 -450.77

KR3F19020002 KR3F19020002: S&P 500 INDEX S 366651107 20200430S000270 GT.. -603.000 GARTNER INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 121.260000 -70,348.28 73,113.64 2,765.36

KR3F19020002 KR3F19020002: S&P 500 INDEX S 366651107 20200608S000310 GT.. -43.000 GARTNER INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 135.000000 -5,016.54 5,804.55 788.01

KR3F19020002 KR3F19020002: S&P 500 INDEX S 369550108 20200429S003250 GT.. -1,579.000 GENERAL DYNAMICS CORP KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 136.650000 -186,668.81 215,753.74 29,084.93

KR3F19020002 KR3F19020002: S&P 500 INDEX S 369550108 20200608S001940 GT.. -111.000 GENERAL DYNAMICS CORP KENTUCKY
R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 162.220000 -13,122.38 18,005.19 4,882.81

KR3F19020002 KR3F19020002: S&P 500 INDEX S 369550108 20200622S000650 GT.. -94.000 GENERAL DYNAMICS CORP KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 157.620000 -11,112.65 14,815.24 3,702.59

KR3F19020002 KR3F19020002: S&P 500 INDEX S 369604103 20200429S002840 GT.. -58,875.000 GENERAL ELECTRIC CO KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 6.580000 -1,186,881.90 386,947.37 -799,934.53

KR3F19020002 KR3F19020002: S&P 500 INDEX S 369604103 20200608S004560 GT.. -4,139.000 GENERAL ELECTRIC CO KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 7.880000 -83,439.56 32,583.55 -50,856.01

KR3F19020002 KR3F19020002: S&P 500 INDEX S 370334104 20200429S004140 GT.. -4,074.000 GENERAL MILLS INC KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 60.300000 -194,595.10 245,626.21 51,031.11

KR3F19020002 KR3F19020002: S&P 500 INDEX S 370334104 20200608S005030 GT.. -287.000 GENERAL MILLS INC KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 61.000000 -13,708.59 17,504.46 3,795.87

KR3F19020002 KR3F19020002: S&P 500 INDEX S 37045V100 20200429S003970 GT.. -8,476.000 GENERAL MOTORS CO KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 23.780000 -280,540.01 201,491.25 -79,048.76

KR3F19020002 KR3F19020002: S&P 500 INDEX S 37045V100 20200608S000580 GT.. -595.000 GENERAL MOTORS CO KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 30.610000 -19,693.41 18,208.08 -1,485.33

KR3F19020002 KR3F19020002: S&P 500 INDEX S 372460105 20200429S003820 GT.. -979.000 GENUINE PARTS CO KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 82.110000 -66,043.87 80,376.57 14,332.70
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 372460105 20200608S003190 GT.. -69.000 GENUINE PARTS CO KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 92.280000 -4,654.78 6,366.65 1,711.87

KR3F19020002 KR3F19020002: S&P 500 INDEX S 372460105 20200622S002950 GT.. -27.000 GENUINE PARTS CO KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 87.580000 -1,821.43 2,364.40 542.97

KR3F19020002 KR3F19020002: S&P 500 INDEX S 375558103 20200429S001400 GT.. -8,528.000 GILEAD SCIENCES INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 83.140000 -428,968.95 708,938.29 279,969.34

KR3F19020002 KR3F19020002: S&P 500 INDEX S 375558103 20200608S001730 GT.. -600.000 GILEAD SCIENCES INC KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 76.750000 -30,180.74 46,044.48 15,863.74

KR3F19020002 KR3F19020002: S&P 500 INDEX S 37940X102 20200429S003760 GT.. -2,027.000 GLOBAL PAYMENTS INC KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 169.820000 -204,740.45 344,202.33 139,461.88

KR3F19020002 KR3F19020002: S&P 500 INDEX S 37940X102 20200608S001070 GT.. -142.000 GLOBAL PAYMENTS INC KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 189.400000 -14,342.94 26,893.13 12,550.19

KR3F19020002 KR3F19020002: S&P 500 INDEX S 37959E102 20200429S002860 GT.. -672.000 GLOBE LIFE INC KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 85.390000 -35,005.52 57,375.77 22,370.25

KR3F19020002 KR3F19020002: S&P 500 INDEX S 37959E102 20200608S000940 GT.. -47.000 GLOBE LIFE INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 85.920000 -2,448.30 4,037.80 1,589.50

KR3F19020002 KR3F19020002: S&P 500 INDEX S 38141G104 20200429S003580 GT.. -2,148.000 GOLDMAN SACHS GROUP INC/THE
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 190.030000 -325,266.91 408,159.30 82,892.39

KR3F19020002 KR3F19020002: S&P 500 INDEX S 38141G104 20200608S004920 GT.. -151.000 GOLDMAN SACHS GROUP INC/THE
KENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 217.920000 -22,865.60 32,904.06 10,038.46

KR3F19020002 KR3F19020002: S&P 500 INDEX S 384802104 20200429S000560 GT.. -295.000 WW GRAINGER INC KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 280.640000 -56,393.74 82,784.76 26,391.02

KR3F19020002 KR3F19020002: S&P 500 INDEX S 384802104 20200608S003670 GT.. -20.000 WW GRAINGER INC KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 322.830000 -3,823.30 6,456.30 2,633.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 40412C101 20200429S000860 GT.. -1,784.000 HCA HEALTHCARE INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 113.330000 -159,936.81 202,162.87 42,226.06

KR3F19020002 KR3F19020002: S&P 500 INDEX S 40412C101 20200608S003410 GT.. -125.000 HCA HEALTHCARE INC KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 115.560000 -11,206.33 14,443.74 3,237.41

KR3F19020002 KR3F19020002: S&P 500 INDEX S 40412C101 20200625S004270 GT.. -2.000 HCA HEALTHCARE INC KENTUCKY
RETIR.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 93.730000 -180.20 187.43 7.23

KR3F19020002 KR3F19020002: S&P 500 INDEX S 40434L105 20200429S003350 GT.. -9,990.000 HP INC KENTUCKY RETIREMENT
SYSTEMS UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 16.280000 -138,130.56 162,558.67 24,428.11

KR3F19020002 KR3F19020002: S&P 500 INDEX S 40434L105 20200608S001950 GT.. -702.000 HP INC KENTUCKY RETIREMENT
SYSTEMS UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 17.410000 -9,706.47 12,216.27 2,509.80

KR3F19020002 KR3F19020002: S&P 500 INDEX S 40434L105 20200622S000470 GT.. -319.000 HP INC KENTUCKY RETIREMENT
SYSTEMS UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 16.780000 -4,410.78 5,350.31 939.53

KR3F19020002 KR3F19020002: S&P 500 INDEX S 406216101 20200429S002350 GT.. -5,918.000 HALLIBURTON CO KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 11.020000 -140,046.46 65,170.52 -74,875.94

KR3F19020002 KR3F19020002: S&P 500 INDEX S 406216101 20200608S001890 GT.. -416.000 HALLIBURTON CO KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 14.520000 -9,844.43 6,037.06 -3,807.37

KR3F19020002 KR3F19020002: S&P 500 INDEX S 410345102 20200429S002580 GT.. -2,438.000 HANESBRANDS INC KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 10.390000 -60,719.81 25,311.97 -35,407.84

KR3F19020002 KR3F19020002: S&P 500 INDEX S 410345102 20200608S000280 GT.. -172.000 HANESBRANDS INC KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 12.920000 -4,283.76 2,220.90 -2,062.86

KR3F19020002 KR3F19020002: S&P 500 INDEX S 410345102 20200622S005060 GT.. -181.000 HANESBRANDS INC KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 11.350000 -4,507.91 2,052.94 -2,454.97

KR3F19020002 KR3F19020002: S&P 500 INDEX S 412822108 20200430S000710 GT.. -1,040.000 HARLEY-DAVIDSON INC KENTUCKY RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 24.360000 -42,215.29 25,326.04 -16,889.25

KR3F19020002 KR3F19020002: S&P 500 INDEX S 412822108 20200608S004550 GT.. -73.000 HARLEY-DAVIDSON INC KENTUCKY RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 25.420000 -2,963.19 1,855.06 -1,108.13

KR3F19020002 KR3F19020002: S&P 500 INDEX S 412822108 20200625S005150 GT.. -13,992.000 HARLEY-DAVIDSON INC KENTUCKY RETI.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 23.390000 -403,569.71 327,160.70 -76,409.01

KR3F19020002 KR3F19020002: S&P 500 INDEX S 416515104 20200429S002750 GT.. -2,429.000 HARTFORD FINANCIAL SERVICES GR KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 41.150000 -99,054.10 99,932.92 878.82

KR3F19020002 KR3F19020002: S&P 500 INDEX S 416515104 20200608S000810 GT.. -171.000 HARTFORD FINANCIAL SERVICES GR KE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 46.670000 -6,973.34 7,979.11 1,005.77

KR3F19020002 KR3F19020002: S&P 500 INDEX S 416515104 20200622S000740 GT.. -8,325.000 HARTFORD FINANCIAL SERVICES GR KE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 39.980000 -339,491.72 332,763.70 -6,728.02

KR3F19020002 KR3F19020002: S&P 500 INDEX S 418056107 20200429S001430 GT.. -857.000 HASBRO INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 72.910000 -59,946.03 62,476.05 2,530.02

KR3F19020002 KR3F19020002: S&P 500 INDEX S 418056107 20200608S002160 GT.. -61.000 HASBRO INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 80.860000 -4,266.87 4,931.89 665.02

KR3F19020002 KR3F19020002: S&P 500 INDEX S 42250P103 20200429S001780 GT.. -3,337.000 HEALTHPEAK PROPERTIES INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 27.310000 -112,909.82 91,106.42 -21,803.40

KR3F19020002 KR3F19020002: S&P 500 INDEX S 42250P103 20200608S001150 GT.. -235.000 HEALTHPEAK PROPERTIES INC
KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 29.350000 -7,951.40 6,895.33 -1,056.07

KR3F19020002 KR3F19020002: S&P 500 INDEX S 423452101 20200430S000630 GT.. -731.000 HELMERICH & PAYNE INC KENTUCKY RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 21.220000 -30,637.20 15,505.99 -15,131.21

KR3F19020002 KR3F19020002: S&P 500 INDEX S 423452101 20200608S002910 GT.. -2,556.000 HELMERICH & PAYNE INC KENTUCKY RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 26.840000 -107,125.44 68,582.35 -38,543.09

KR3F19020002 KR3F19020002: S&P 500 INDEX S 426281101 20200429S004100 GT.. -518.000 JACK HENRY & ASSOCIATES INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 161.280000 -73,316.20 83,537.30 10,221.10

KR3F19020002 KR3F19020002: S&P 500 INDEX S 426281101 20200608S004900 GT.. -37.000 JACK HENRY & ASSOCIATES INC
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 179.870000 -5,236.87 6,654.76 1,417.89

KR3F19020002 KR3F19020002: S&P 500 INDEX S 426281101 20200622S004690 GT.. -14.000 JACK HENRY & ASSOCIATES INC
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 181.290000 -1,981.52 2,537.89 556.37
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 427866108 20200429S001510 GT.. -1,000.000 HERSHEY CO/THE KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 134.410000 -100,448.02 134,399.52 33,951.50

KR3F19020002 KR3F19020002: S&P 500 INDEX S 427866108 20200608S002470 GT.. -70.000 HERSHEY CO/THE KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 135.440000 -7,031.36 9,480.06 2,448.70

KR3F19020002 KR3F19020002: S&P 500 INDEX S 42809H107 20200429S001330 GT.. -1,746.000 HESS CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 49.010000 -83,664.04 85,556.46 1,892.42

KR3F19020002 KR3F19020002: S&P 500 INDEX S 42809H107 20200608S001790 GT.. -123.000 HESS CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 57.030000 -5,893.86 7,013.61 1,119.75

KR3F19020002 KR3F19020002: S&P 500 INDEX S 42809H107 20200622S002840 GT.. -19.000 HESS CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 51.240000 -910.43 973.39 62.96

KR3F19020002 KR3F19020002: S&P 500 INDEX S 42824C109 20200429S002100 GT.. -8,723.000 HEWLETT PACKARD ENTERPRISE CO
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 10.310000 -78,143.67 89,866.72 11,723.05

KR3F19020002 KR3F19020002: S&P 500 INDEX S 42824C109 20200608S002080 GT.. -613.000 HEWLETT PACKARD ENTERPRISE CO
KE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 11.110000 -5,491.47 6,805.67 1,314.20

KR3F19020002 KR3F19020002: S&P 500 INDEX S 43300A203 20200429S003870 GT.. -1,902.000 HILTON WORLDWIDE HOLDINGS INC
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 79.280000 -145,869.19 150,772.95 4,903.76

KR3F19020002 KR3F19020002: S&P 500 INDEX S 43300A203 20200608S002670 GT.. -134.000 HILTON WORLDWIDE HOLDINGS INC
KEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 87.200000 -10,276.80 11,683.53 1,406.73

KR3F19020002 KR3F19020002: S&P 500 INDEX S 436106108 20200429S002880 GT.. -1,001.000 HOLLYFRONTIER CORP KENTUCKY RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 33.630000 -59,697.25 33,655.37 -26,041.88

KR3F19020002 KR3F19020002: S&P 500 INDEX S 436106108 20200608S004220 GT.. -70.000 HOLLYFRONTIER CORP KENTUCKY RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 36.770000 -4,174.63 2,573.31 -1,601.32

KR3F19020002 KR3F19020002: S&P 500 INDEX S 436106108 20200622S004820 GT.. -5.000 HOLLYFRONTIER CORP KENTUCKY RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 32.240000 -298.19 161.15 -137.04

KR3F19020002 KR3F19020002: S&P 500 INDEX S 436440101 20200429S000960 GT.. -1,807.000 HOLOGIC INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 48.950000 -72,707.75 88,437.14 15,729.39

KR3F19020002 KR3F19020002: S&P 500 INDEX S 436440101 20200608S003830 GT.. -127.000 HOLOGIC INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 52.410000 -5,110.06 6,654.97 1,544.91

KR3F19020002 KR3F19020002: S&P 500 INDEX S 436440101 20200622S000580 GT.. -130.000 HOLOGIC INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 55.160000 -5,230.77 7,169.66 1,938.89

KR3F19020002 KR3F19020002: S&P 500 INDEX S 437076102 20200429S000780 GT.. -7,353.000 HOME DEPOT INC/THE KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 221.810000 -868,761.10 1,630,877.73 762,116.63

KR3F19020002 KR3F19020002: S&P 500 INDEX S 437076102 20200608S003480 GT.. -517.000 HOME DEPOT INC/THE KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 254.900000 -61,083.84 131,776.50 70,692.66

KR3F19020002 KR3F19020002: S&P 500 INDEX S 437076102 20200622S004280 GT.. -421.000 HOME DEPOT INC/THE KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 246.650000 -49,741.39 103,834.19 54,092.80

KR3F19020002 KR3F19020002: S&P 500 INDEX S 438516106 20200429S001000 GT.. -4,817.000 HONEYWELL INTERNATIONAL INC
KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 146.160000 -451,507.20 704,001.03 252,493.83

KR3F19020002 KR3F19020002: S&P 500 INDEX S 438516106 20200608S002420 GT.. -339.000 HONEYWELL INTERNATIONAL INC
KENTU.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 161.370000 -31,775.16 54,700.68 22,925.52

KR3F19020002 KR3F19020002: S&P 500 INDEX S 440452100 20200430S000230 GT.. -1,875.000 HORMEL FOODS CORP KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 47.600000 -62,514.11 89,233.96 26,719.85

KR3F19020002 KR3F19020002: S&P 500 INDEX S 440452100 20200608S002990 GT.. -131.000 HORMEL FOODS CORP KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 48.000000 -4,367.65 6,286.88 1,919.23

KR3F19020002 KR3F19020002: S&P 500 INDEX S 44107P104 20200430S000330 GT.. -4,835.000 HOST HOTELS & RESORTS INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 12.570000 -74,977.59 60,738.34 -14,239.25

KR3F19020002 KR3F19020002: S&P 500 INDEX S 44107P104 20200608S000360 GT.. -340.000 HOST HOTELS & RESORTS INC
KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 14.010000 -5,272.47 4,760.74 -511.73

KR3F19020002 KR3F19020002: S&P 500 INDEX S 443201108 20200429S003050 GT.. -2,611.000 HOWMET AEROSPACE INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 13.890000 -55,898.82 36,246.40 -19,652.42

KR3F19020002 KR3F19020002: S&P 500 INDEX S 443201108 20200608S001600 GT.. -184.000 HOWMET AEROSPACE INC KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 17.160000 -3,939.25 3,155.99 -783.26

KR3F19020002 KR3F19020002: S&P 500 INDEX S 444859102 20200429S003600 GT.. -892.000 HUMANA INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 377.380000 -163,184.36 336,608.83 173,424.47

KR3F19020002 KR3F19020002: S&P 500 INDEX S 444859102 20200608S003170 GT.. -63.000 HUMANA INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 389.860000 -11,525.35 24,560.16 13,034.81

KR3F19020002 KR3F19020002: S&P 500 INDEX S 445658107 20200429S002660 GT.. -575.000 JB HUNT TRANSPORT SERVICES INC
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 105.690000 -49,876.24 60,766.09 10,889.85

KR3F19020002 KR3F19020002: S&P 500 INDEX S 445658107 20200608S003720 GT.. -41.000 JB HUNT TRANSPORT SERVICES INC
KEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 120.740000 -3,556.39 4,949.92 1,393.53

KR3F19020002 KR3F19020002: S&P 500 INDEX S 445658107 20200622S001290 GT.. -23.000 JB HUNT TRANSPORT SERVICES INC
KEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 117.600000 -1,995.05 2,704.57 709.52

KR3F19020002 KR3F19020002: S&P 500 INDEX S 446150104 20200429S000280 GT.. -6,962.000 HUNTINGTON BANCSHARES INC/OH
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 9.640000 -66,938.28 67,059.97 121.69

KR3F19020002 KR3F19020002: S&P 500 INDEX S 446150104 20200608S003860 GT.. -490.000 HUNTINGTON BANCSHARES INC/OH
KEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 10.990000 -4,711.26 5,381.30 670.04

KR3F19020002 KR3F19020002: S&P 500 INDEX S 446413106 20200429S004050 GT.. -276.000 HUNTINGTON INGALLS INDUSTRIES
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 195.550000 -66,971.85 53,968.53 -13,003.32

KR3F19020002 KR3F19020002: S&P 500 INDEX S 446413106 20200608S004510 GT.. -19.000 HUNTINGTON INGALLS INDUSTRIES
KENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 202.570000 -4,610.38 3,848.60 -761.78

KR3F19020002 KR3F19020002: S&P 500 INDEX S 44980X109 20200430S000550 GT.. -240.000 IPG PHOTONICS CORP KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 133.000000 -48,693.75 31,917.49 -16,776.26
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 44980X109 20200608S002040 GT.. -17.000 IPG PHOTONICS CORP KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 169.470000 -3,449.14 2,880.79 -568.35

KR3F19020002 KR3F19020002: S&P 500 INDEX S 45167R104 20200429S003460 GT.. -513.000 IDEX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 157.880000 -81,086.88 80,986.80 -100.08

KR3F19020002 KR3F19020002: S&P 500 INDEX S 45167R104 20200608S003350 GT.. -36.000 IDEX CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 167.290000 -5,690.31 6,022.03 331.72

KR3F19020002 KR3F19020002: S&P 500 INDEX S 45168D104 20200429S003130 GT.. -578.000 IDEXX LABORATORIES INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 272.740000 -108,730.59 157,635.89 48,905.30

KR3F19020002 KR3F19020002: S&P 500 INDEX S 45168D104 20200608S003360 GT.. -41.000 IDEXX LABORATORIES INC KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 311.710000 -7,712.72 12,779.51 5,066.79

KR3F19020002 KR3F19020002: S&P 500 INDEX S 452308109 20200429S001800 GT.. -1,972.000 ILLINOIS TOOL WORKS INC KENTUCKY R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 167.510000 -184,562.07 330,307.62 145,745.55

KR3F19020002 KR3F19020002: S&P 500 INDEX S 452308109 20200608S003160 GT.. -138.000 ILLINOIS TOOL WORKS INC KENTUCKY R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 182.870000 -12,915.60 25,234.46 12,318.86

KR3F19020002 KR3F19020002: S&P 500 INDEX S 452308109 20200622S002250 GT.. -140.000 ILLINOIS TOOL WORKS INC KENTUCKY R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 170.880000 -13,102.78 23,921.62 10,818.84

KR3F19020002 KR3F19020002: S&P 500 INDEX S 452327109 20200429S001300 GT.. -991.000 ILLUMINA INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 317.450000 -214,996.97 314,578.56 99,581.59

KR3F19020002 KR3F19020002: S&P 500 INDEX S 452327109 20200608S001430 GT.. -70.000 ILLUMINA INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 354.110000 -15,186.47 24,786.62 9,600.15

KR3F19020002 KR3F19020002: S&P 500 INDEX S 452327109 20200622S002880 GT.. -38.000 ILLUMINA INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 368.770000 -8,244.08 14,012.66 5,768.58

KR3F19020002 KR3F19020002: S&P 500 INDEX S 45337C102 20200429S002810 GT.. -1,205.000 INCYTE CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 95.960000 -142,453.11 115,620.20 -26,832.91

KR3F19020002 KR3F19020002: S&P 500 INDEX S 45337C102 20200608S003100 GT.. -85.000 INCYTE CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 93.510000 -10,048.56 7,947.53 -2,101.03

KR3F19020002 KR3F19020002: S&P 500 INDEX S 45337C102 20200622S001570 GT.. -8.000 INCYTE CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 105.400000 -945.75 843.12 -102.63

KR3F19020002 KR3F19020002: S&P 500 INDEX S 45687V106 20200429S004500 GT.. -2,333.000 INGERSOLL RAND INC KENTUCKY RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 30.320000 -46,340.89 70,717.49 24,376.60

KR3F19020002 KR3F19020002: S&P 500 INDEX S 45687V106 20200608S001180 GT.. -164.000 INGERSOLL RAND INC KENTUCKY RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 33.240000 -3,257.57 5,450.00 2,192.43

KR3F19020002 KR3F19020002: S&P 500 INDEX S 45687V106 20200622S003560 GT.. -7,993.000 INGERSOLL RAND INC KENTUCKY RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 28.810000 -158,766.69 230,213.29 71,446.60

KR3F19020002 KR3F19020002: S&P 500 INDEX S 458140100 20200429S001670 GT.. -29,324.000 INTEL CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 61.800000 -1,008,306.67 1,811,963.21 803,656.54

KR3F19020002 KR3F19020002: S&P 500 INDEX S 458140100 20200608S002530 GT.. -2,062.000 INTEL CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 64.340000 -70,901.94 132,650.67 61,748.73

KR3F19020002 KR3F19020002: S&P 500 INDEX S 45866F104 20200429S004460 GT.. -3,754.000 INTERCONTINENTAL EXCHANGE INC
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 90.700000 -208,910.32 340,452.11 131,541.79

KR3F19020002 KR3F19020002: S&P 500 INDEX S 45866F104 20200608S004060 GT.. -264.000 INTERCONTINENTAL EXCHANGE INC
KEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 97.810000 -14,691.62 25,819.28 11,127.66

KR3F19020002 KR3F19020002: S&P 500 INDEX S 459200101 20200429S000340 GT.. -5,970.000 INTERNATIONAL BUSINESS MACHINE KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 128.690000 -747,494.11 768,217.54 20,723.43

KR3F19020002 KR3F19020002: S&P 500 INDEX S 459200101 20200608S004780 GT.. -420.000 INTERNATIONAL BUSINESS MACHINE KE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 132.060000 -52,587.53 55,460.82 2,873.29

KR3F19020002 KR3F19020002: S&P 500 INDEX S 459506101 20200430S000220 GT.. -720.000 INTERNATIONAL FLAVORS & FRAGRA
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 133.300000 -76,173.50 95,968.47 19,794.97

KR3F19020002 KR3F19020002: S&P 500 INDEX S 459506101 20200608S005070 GT.. -51.000 INTERNATIONAL FLAVORS & FRAGRA
KE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 137.860000 -5,395.62 7,030.32 1,634.70

KR3F19020002 KR3F19020002: S&P 500 INDEX S 460146103 20200429S001930 GT.. -2,643.000 INTERNATIONAL PAPER CO KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 36.520000 -101,529.38 96,500.40 -5,028.98

KR3F19020002 KR3F19020002: S&P 500 INDEX S 460146103 20200608S003420 GT.. -186.000 INTERNATIONAL PAPER CO KENTUCKY
R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 39.030000 -7,145.09 7,258.01 112.92

KR3F19020002 KR3F19020002: S&P 500 INDEX S 460690100 20200429S003300 GT.. -2,614.000 INTERPUBLIC GROUP OF COS INC/T KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 18.010000 -54,024.50 47,057.48 -6,967.02

KR3F19020002 KR3F19020002: S&P 500 INDEX S 460690100 20200608S001660 GT.. -183.000 INTERPUBLIC GROUP OF COS INC/T KEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 19.350000 -3,782.13 3,539.60 -242.53

KR3F19020002 KR3F19020002: S&P 500 INDEX S 461202103 20200429S002630 GT.. -1,755.000 INTUIT INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 273.430000 -255,600.87 479,845.88 224,245.01

KR3F19020002 KR3F19020002: S&P 500 INDEX S 461202103 20200608S001840 GT.. -123.000 INTUIT INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 288.110000 -17,913.91 35,435.82 17,521.91

KR3F19020002 KR3F19020002: S&P 500 INDEX S 46120E602 20200429S004410 GT.. -779.000 INTUITIVE SURGICAL INC KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 519.720000 -235,046.26 404,847.09 169,800.83

KR3F19020002 KR3F19020002: S&P 500 INDEX S 46120E602 20200608S002550 GT.. -54.000 INTUITIVE SURGICAL INC KENTUCKY
RET.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 592.760000 -16,293.32 32,007.92 15,714.60

KR3F19020002 KR3F19020002: S&P 500 INDEX S 46266C105 20200429S004450 GT.. -1,216.000 IQVIA HOLDINGS INC KENTUCKY RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 143.100000 -142,815.33 173,996.63 31,181.30

KR3F19020002 KR3F19020002: S&P 500 INDEX S 46266C105 20200608S005010 GT.. -86.000 IQVIA HOLDINGS INC KENTUCKY RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 149.580000 -10,100.43 12,862.94 2,762.51

KR3F19020002 KR3F19020002: S&P 500 INDEX S 46284V101 20200430S000410 GT.. -1,936.000 IRON MOUNTAIN INC KENTUCKY RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 24.950000 -60,459.27 48,287.61 -12,171.66

KR3F19020002 KR3F19020002: S&P 500 INDEX S 46284V101 20200608S000460 GT.. -136.000 IRON MOUNTAIN INC KENTUCKY RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 29.710000 -4,247.14 4,039.45 -207.69

KR3F19020002 KR3F19020002: S&P 500 INDEX S 46284V101 20200625S005140 GT.. -31.000 IRON MOUNTAIN INC KENTUCKY RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 25.030000 -957.90 775.68 -182.22

KR3F19020002 KR3F19020002: S&P 500 INDEX S 46625H100 20200429S001090 GT.. -21,144.000 JPMORGAN CHASE & CO KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 97.860000 -1,429,044.03 2,068,947.53 639,903.50
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 46625H100 20200608S003220 GT.. -1,486.000 JPMORGAN CHASE & CO KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 111.230000 -100,433.19 165,272.97 64,839.78

KR3F19020002 KR3F19020002: S&P 500 INDEX S 469814107 20200429S000440 GT.. -913.000 JACOBS ENGINEERING GROUP INC
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 82.730000 -57,738.62 75,523.97 17,785.35

KR3F19020002 KR3F19020002: S&P 500 INDEX S 469814107 20200608S001500 GT.. -64.000 JACOBS ENGINEERING GROUP INC
KENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 89.060000 -4,047.40 5,699.23 1,651.83

KR3F19020002 KR3F19020002: S&P 500 INDEX S 469814107 20200622S001230 GT.. -136.000 JACOBS ENGINEERING GROUP INC
KENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 85.580000 -8,600.71 11,637.60 3,036.89

KR3F19020002 KR3F19020002: S&P 500 INDEX S 478160104 20200429S001270 GT.. -17,742.000 JOHNSON & JOHNSON KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 150.240000 -1,667,163.72 2,665,366.10 998,202.38

KR3F19020002 KR3F19020002: S&P 500 INDEX S 478160104 20200608S004250 GT.. -1,248.000 JOHNSON & JOHNSON KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 147.300000 -117,270.90 183,816.97 66,546.07

KR3F19020002 KR3F19020002: S&P 500 INDEX S 48203R104 20200430S000380 GT.. -2,256.000 JUNIPER NETWORKS INC KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 23.070000 -57,998.91 52,027.84 -5,971.07

KR3F19020002 KR3F19020002: S&P 500 INDEX S 48203R104 20200608S004320 GT.. -159.000 JUNIPER NETWORKS INC KENTUCKY
RET.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 24.850000 -4,087.69 3,949.87 -137.82

KR3F19020002 KR3F19020002: S&P 500 INDEX S 482480100 20200429S004490 GT.. -1,064.000 KLA CORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 175.890000 -94,966.76 187,134.84 92,168.08

KR3F19020002 KR3F19020002: S&P 500 INDEX S 482480100 20200608S004990 GT.. -74.000 KLA CORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 192.480000 -6,604.83 14,242.64 7,637.81

KR3F19020002 KR3F19020002: S&P 500 INDEX S 482480100 20200622S003520 GT.. -71.000 KLA CORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 193.100000 -6,337.07 13,709.26 7,372.19

KR3F19020002 KR3F19020002: S&P 500 INDEX S 485170302 20200429S002330 GT.. -669.000 KANSAS CITY SOUTHERN KENTUCKY RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 136.000000 -74,878.47 90,976.96 16,098.49

KR3F19020002 KR3F19020002: S&P 500 INDEX S 485170302 20200608S002310 GT.. -47.000 KANSAS CITY SOUTHERN KENTUCKY RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 162.560000 -5,260.52 7,639.80 2,379.28

KR3F19020002 KR3F19020002: S&P 500 INDEX S 487836108 20200429S000980 GT.. -1,679.000 KELLOGG CO KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 64.900000 -106,292.09 108,952.10 2,660.01

KR3F19020002 KR3F19020002: S&P 500 INDEX S 487836108 20200608S004940 GT.. -118.000 KELLOGG CO KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 65.620000 -7,470.20 7,742.09 271.89

KR3F19020002 KR3F19020002: S&P 500 INDEX S 493267108 20200429S002820 GT.. -6,640.000 KEYCORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 12.250000 -92,377.62 81,288.40 -11,089.22

KR3F19020002 KR3F19020002: S&P 500 INDEX S 493267108 20200608S001380 GT.. -467.000 KEYCORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 14.560000 -6,497.04 6,795.86 298.82

KR3F19020002 KR3F19020002: S&P 500 INDEX S 49338L103 20200429S002200 GT.. -1,264.000 KEYSIGHT TECHNOLOGIES INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 98.910000 -86,815.23 125,009.99 38,194.76

KR3F19020002 KR3F19020002: S&P 500 INDEX S 49338L103 20200608S000230 GT.. -89.000 KEYSIGHT TECHNOLOGIES INC
KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 106.410000 -6,112.78 9,469.61 3,356.83

KR3F19020002 KR3F19020002: S&P 500 INDEX S 49338L103 20200622S002320 GT.. -60.000 KEYSIGHT TECHNOLOGIES INC
KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 106.440000 -4,120.98 6,385.80 2,264.82

KR3F19020002 KR3F19020002: S&P 500 INDEX S 494368103 20200429S000540 GT.. -2,310.000 KIMBERLY-CLARK CORP KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 138.960000 -221,976.43 320,973.17 98,996.74

KR3F19020002 KR3F19020002: S&P 500 INDEX S 494368103 20200608S000930 GT.. -163.000 KIMBERLY-CLARK CORP KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 139.280000 -15,663.27 22,700.91 7,037.64

KR3F19020002 KR3F19020002: S&P 500 INDEX S 494368103 20200622S001270 GT.. -6.000 KIMBERLY-CLARK CORP KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 143.960000 -576.56 863.69 287.13

KR3F19020002 KR3F19020002: S&P 500 INDEX S 49446R109 20200429S000750 GT.. -2,846.000 KIMCO REALTY CORP KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 11.190000 -54,677.77 31,824.68 -22,853.09

KR3F19020002 KR3F19020002: S&P 500 INDEX S 49446R109 20200608S004490 GT.. -200.000 KIMCO REALTY CORP KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 15.220000 -3,842.43 3,042.43 -800.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 49456B101 20200429S003410 GT.. -13,131.000 KINDER MORGAN INC KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 15.710000 -334,122.86 206,184.97 -127,937.89

KR3F19020002 KR3F19020002: S&P 500 INDEX S 49456B101 20200608S001130 GT.. -924.000 KINDER MORGAN INC KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 16.720000 -23,511.50 15,442.00 -8,069.50

KR3F19020002 KR3F19020002: S&P 500 INDEX S 500255104 20200429S003030 GT.. -1,055.000 KOHL'S CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 20.050000 -49,949.12 21,144.37 -28,804.75

KR3F19020002 KR3F19020002: S&P 500 INDEX S 500255104 20200608S003070 GT.. -75.000 KOHL'S CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 26.580000 -3,550.89 1,992.89 -1,558.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 500754106 20200429S003450 GT.. -4,199.000 KRAFT HEINZ CO/THE KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 30.530000 -212,608.58 128,161.14 -84,447.44

KR3F19020002 KR3F19020002: S&P 500 INDEX S 500754106 20200608S002950 GT.. -295.000 KRAFT HEINZ CO/THE KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 32.620000 -14,936.78 9,620.47 -5,316.31

KR3F19020002 KR3F19020002: S&P 500 INDEX S 500754106 20200622S003000 GT.. -38.000 KRAFT HEINZ CO/THE KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 33.480000 -1,924.06 1,271.92 -652.14

KR3F19020002 KR3F19020002: S&P 500 INDEX S 501044101 20200429S001690 GT.. -5,407.000 KROGER CO/THE KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 31.520000 -128,255.67 170,384.32 42,128.65

KR3F19020002 KR3F19020002: S&P 500 INDEX S 501044101 20200608S004020 GT.. -380.000 KROGER CO/THE KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 32.480000 -9,013.71 12,339.27 3,325.56

KR3F19020002 KR3F19020002: S&P 500 INDEX S 501797104 20200429S002060 GT.. -1,566.000 L BRANDS INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 12.780000 -62,558.07 20,001.28 -42,556.79

KR3F19020002 KR3F19020002: S&P 500 INDEX S 501797104 20200608S004890 GT.. -110.000 L BRANDS INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 18.680000 -4,394.25 2,053.92 -2,340.33

Transaction Detail

S&P 500 INDEX - KR3F19020002 Period :  4/1/2020 to 6/30/2020

Page 259 of 278
Report Timestamp: Wed Aug 5 2020 04:00:00 PM

Special Called Investment Committee Meeting - Addendum - Standard Reports

424



.

Reporting

Account

Number

Source Account
Trans.

Code

Link

Ref

Mellon

Security ID

Transaction

No./Client Ref
Shares/Par Transaction Description

Broker

Name

Reported

Date

Trade

Date

Contract

Settle Date
Base Price Base Cost

Base Txn

Amount
Base Gain/Loss

KR3F19020002 KR3F19020002: S&P 500 INDEX S 501889208 20200429S002410 GT.. -2,066.000 LKQ CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 25.300000 -62,976.33 52,253.14 -10,723.19

KR3F19020002 KR3F19020002: S&P 500 INDEX S 501889208 20200608S001490 GT.. -145.000 LKQ CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 30.280000 -4,419.93 4,389.41 -30.52

KR3F19020002 KR3F19020002: S&P 500 INDEX S 501889208 20200625S001120 GT.. -79.000 LKQ CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 24.780000 -2,385.48 1,956.98 -428.50

KR3F19020002 KR3F19020002: S&P 500 INDEX S 502431109 20200429S000310 GT.. -1,490.000 L3HARRIS TECHNOLOGIES INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 195.300000 -308,081.59 290,979.38 -17,102.21

KR3F19020002 KR3F19020002: S&P 500 INDEX S 502431109 20200608S001300 GT.. -105.000 L3HARRIS TECHNOLOGIES INC
KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 204.870000 -21,710.45 21,510.08 -200.37

KR3F19020002 KR3F19020002: S&P 500 INDEX S 50540R409 20200429S004110 GT.. -654.000 LABORATORY CORP OF AMERICA HOL
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 173.480000 -83,191.15 113,448.50 30,257.35

KR3F19020002 KR3F19020002: S&P 500 INDEX S 50540R409 20200608S003760 GT.. -46.000 LABORATORY CORP OF AMERICA HOL
KE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 179.740000 -5,851.36 8,267.50 2,416.14

KR3F19020002 KR3F19020002: S&P 500 INDEX S 512807108 20200429S001010 GT.. -978.000 LAM RESEARCH CORP KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 279.990000 -120,488.66 273,816.82 153,328.16

KR3F19020002 KR3F19020002: S&P 500 INDEX S 512807108 20200608S000680 GT.. -69.000 LAM RESEARCH CORP KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 304.920000 -8,500.73 21,038.49 12,537.76

KR3F19020002 KR3F19020002: S&P 500 INDEX S 512807108 20200622S002750 GT.. -158.000 LAM RESEARCH CORP KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 315.250000 -19,465.45 49,807.20 30,341.75

KR3F19020002 KR3F19020002: S&P 500 INDEX S 513272104 20200429S001680 GT.. -985.000 LAMB WESTON HOLDINGS INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 64.890000 -72,345.93 63,907.84 -8,438.09

KR3F19020002 KR3F19020002: S&P 500 INDEX S 513272104 20200608S001830 GT.. -69.000 LAMB WESTON HOLDINGS INC
KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 71.250000 -5,067.89 4,915.62 -152.27

KR3F19020002 KR3F19020002: S&P 500 INDEX S 513272104 20200622S000630 GT.. -17.000 LAMB WESTON HOLDINGS INC
KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 66.200000 -1,248.61 1,125.24 -123.37

KR3F19020002 KR3F19020002: S&P 500 INDEX S 517834107 20200429S000770 GT.. -2,278.000 LAS VEGAS SANDS CORP KENTUCKY RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 48.890000 -139,303.41 111,351.86 -27,951.55

KR3F19020002 KR3F19020002: S&P 500 INDEX S 517834107 20200608S002590 GT.. -160.000 LAS VEGAS SANDS CORP KENTUCKY RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 52.970000 -9,784.26 8,473.81 -1,310.45

KR3F19020002 KR3F19020002: S&P 500 INDEX S 518439104 20200429S003150 GT.. -1,500.000 ESTEE LAUDER COS INC/THE KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 176.860000 -164,274.54 265,272.88 100,998.34

KR3F19020002 KR3F19020002: S&P 500 INDEX S 518439104 20200608S002150 GT.. -106.000 ESTEE LAUDER COS INC/THE KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 205.170000 -11,608.73 21,746.73 10,138.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 524660107 20200429S000610 GT.. -887.000 LEGGETT & PLATT INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 36.020000 -28,301.35 31,942.38 3,641.03

KR3F19020002 KR3F19020002: S&P 500 INDEX S 524660107 20200608S004960 GT.. -62.000 LEGGETT & PLATT INC KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 37.150000 -1,978.22 2,302.77 324.55

KR3F19020002 KR3F19020002: S&P 500 INDEX S 525327102 20200429S001110 GT.. -897.000 LEIDOS HOLDINGS INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 102.960000 -77,873.87 92,346.34 14,472.47

KR3F19020002 KR3F19020002: S&P 500 INDEX S 525327102 20200608S002880 GT.. -63.000 LEIDOS HOLDINGS INC KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 106.050000 -5,469.40 6,680.53 1,211.13

KR3F19020002 KR3F19020002: S&P 500 INDEX S 526057104 20200429S002570 GT.. -1,887.000 LENNAR CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 53.240000 -80,324.86 100,447.50 20,122.64

KR3F19020002 KR3F19020002: S&P 500 INDEX S 526057104 20200608S002200 GT.. -132.000 LENNAR CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 63.710000 -5,618.91 8,408.54 2,789.63

KR3F19020002 KR3F19020002: S&P 500 INDEX S 532457108 20200429S004200 GT.. -5,696.000 ELI LILLY AND CO KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 155.160000 -481,741.72 883,729.10 401,987.38

KR3F19020002 KR3F19020002: S&P 500 INDEX S 532457108 20200608S002360 GT.. -400.000 ELI LILLY AND CO KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 149.210000 -33,830.18 59,679.68 25,849.50

KR3F19020002 KR3F19020002: S&P 500 INDEX S 532457108 20200622S004560 GT.. -1,916.000 ELI LILLY AND CO KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 159.940000 -162,046.55 306,423.89 144,377.34

KR3F19020002 KR3F19020002: S&P 500 INDEX S 534187109 20200429S000710 GT.. -1,337.000 LINCOLN NATIONAL CORP KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 36.600000 -50,656.78 48,923.08 -1,733.70

KR3F19020002 KR3F19020002: S&P 500 INDEX S 534187109 20200608S001910 GT.. -94.000 LINCOLN NATIONAL CORP KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 47.270000 -3,561.51 4,442.57 881.06

KR3F19020002 KR3F19020002: S&P 500 INDEX S 538034109 20200430S000430 GT.. -950.000 LIVE NATION ENTERTAINMENT INC
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 46.530000 -64,211.98 44,195.39 -20,016.59

KR3F19020002 KR3F19020002: S&P 500 INDEX S 538034109 20200608S000490 GT.. -67.000 LIVE NATION ENTERTAINMENT INC
KENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 56.960000 -4,528.63 3,815.73 -712.90

KR3F19020002 KR3F19020002: S&P 500 INDEX S 539830109 20200429S004530 GT.. -1,673.000 LOCKHEED MARTIN CORP KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 387.910000 -365,510.18 648,946.53 283,436.35

KR3F19020002 KR3F19020002: S&P 500 INDEX S 539830109 20200608S003890 GT.. -118.000 LOCKHEED MARTIN CORP KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 410.750000 -25,780.16 48,466.53 22,686.37

KR3F19020002 KR3F19020002: S&P 500 INDEX S 540424108 20200429S002270 GT.. -1,724.000 LOEWS CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 36.700000 -71,624.12 63,256.47 -8,367.65

KR3F19020002 KR3F19020002: S&P 500 INDEX S 540424108 20200608S004120 GT.. -122.000 LOEWS CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 39.080000 -5,068.53 4,766.73 -301.80

KR3F19020002 KR3F19020002: S&P 500 INDEX S 540424108 20200622S001210 GT.. -202.000 LOEWS CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 34.730000 -8,392.15 7,013.78 -1,378.37

KR3F19020002 KR3F19020002: S&P 500 INDEX S 548661107 20200429S002990 GT.. -5,167.000 LOWE'S COS INC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 106.160000 -320,975.60 548,477.84 227,502.24
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 548661107 20200608S002610 GT.. -363.000 LOWE'S COS INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 130.970000 -22,549.67 47,538.33 24,988.66

KR3F19020002 KR3F19020002: S&P 500 INDEX S 548661107 20200622S001620 GT.. -657.000 LOWE'S COS INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 133.830000 -40,813.04 87,919.43 47,106.39

KR3F19020002 KR3F19020002: S&P 500 INDEX S 55261F104 20200429S002680 GT.. -889.000 M&T BANK CORP KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 118.560000 -101,864.75 105,390.84 3,526.09

KR3F19020002 KR3F19020002: S&P 500 INDEX S 55261F104 20200608S000690 GT.. -63.000 M&T BANK CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 123.300000 -7,218.76 7,767.25 548.49

KR3F19020002 KR3F19020002: S&P 500 INDEX S 552953101 20200429S003640 GT.. -3,472.000 MGM RESORTS INTERNATIONAL
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 17.460000 -99,962.60 60,593.74 -39,368.86

KR3F19020002 KR3F19020002: S&P 500 INDEX S 552953101 20200608S003020 GT.. -244.000 MGM RESORTS INTERNATIONAL
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 21.720000 -7,025.02 5,297.73 -1,727.29

KR3F19020002 KR3F19020002: S&P 500 INDEX S 552953101 20200625S004490 GT.. -149.000 MGM RESORTS INTERNATIONAL
KENTUC.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 16.930000 -4,240.48 2,521.39 -1,719.09

KR3F19020002 KR3F19020002: S&P 500 INDEX S 55354G100 20200429S002950 GT.. -571.000 MSCI INC KENTUCKY RETIREMENT SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 334.700000 -111,270.30 191,105.19 79,834.89

KR3F19020002 KR3F19020002: S&P 500 INDEX S 55354G100 20200608S003580 GT.. -40.000 MSCI INC KENTUCKY RETIREMENT SYST.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 330.880000 -7,794.77 13,234.60 5,439.83

KR3F19020002 KR3F19020002: S&P 500 INDEX S 55616P104 20200430S000350 GT.. -9,367.000 MACY'S INC KENTUCKY RETIREMENT SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 6.070000 -249,739.35 56,786.18 -192,953.17

KR3F19020002 KR3F19020002: S&P 500 INDEX S 565849106 20200429S001980 GT.. -5,392.000 MARATHON OIL CORP KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 5.850000 -65,800.14 31,502.06 -34,298.08

KR3F19020002 KR3F19020002: S&P 500 INDEX S 565849106 20200608S000240 GT.. -379.000 MARATHON OIL CORP KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 7.320000 -4,625.05 2,771.37 -1,853.68

KR3F19020002 KR3F19020002: S&P 500 INDEX S 56585A102 20200429S002160 GT.. -4,377.000 MARATHON PETROLEUM CORP
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 33.040000 -147,059.98 144,580.05 -2,479.93

KR3F19020002 KR3F19020002: S&P 500 INDEX S 56585A102 20200608S002030 GT.. -308.000 MARATHON PETROLEUM CORP
KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 41.560000 -10,348.29 12,797.88 2,449.59

KR3F19020002 KR3F19020002: S&P 500 INDEX S 57060D108 20200429S003650 GT.. -256.000 MARKETAXESS HOLDINGS INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 456.710000 -86,968.00 116,913.25 29,945.25

KR3F19020002 KR3F19020002: S&P 500 INDEX S 57060D108 20200608S001460 GT.. -18.000 MARKETAXESS HOLDINGS INC
KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 493.900000 -6,114.94 8,889.86 2,774.92

KR3F19020002 KR3F19020002: S&P 500 INDEX S 571748102 20200429S000570 GT.. -3,402.000 MARSH & MCLENNAN COS INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 94.620000 -221,658.80 321,864.60 100,205.80

KR3F19020002 KR3F19020002: S&P 500 INDEX S 571748102 20200608S000910 GT.. -239.000 MARSH & MCLENNAN COS INC
KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 111.490000 -15,572.15 26,643.73 11,071.58

KR3F19020002 KR3F19020002: S&P 500 INDEX S 571903202 20200429S001640 GT.. -1,830.000 MARRIOTT INTERNATIONAL INC/MD
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 95.990000 -134,729.09 175,644.08 40,914.99

KR3F19020002 KR3F19020002: S&P 500 INDEX S 571903202 20200608S003570 GT.. -128.000 MARRIOTT INTERNATIONAL INC/MD
KENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 107.960000 -9,423.67 13,817.61 4,393.94

KR3F19020002 KR3F19020002: S&P 500 INDEX S 571903202 20200622S002460 GT.. -2.000 MARRIOTT INTERNATIONAL INC/MD
KENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 89.680000 -147.24 179.33 32.09

KR3F19020002 KR3F19020002: S&P 500 INDEX S 573284106 20200429S004590 GT.. -422.000 MARTIN MARIETTA MATERIALS INC
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 197.840000 -71,378.39 83,483.46 12,105.07

KR3F19020002 KR3F19020002: S&P 500 INDEX S 573284106 20200608S002750 GT.. -29.000 MARTIN MARIETTA MATERIALS INC
KENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 225.430000 -4,905.15 6,537.10 1,631.95

KR3F19020002 KR3F19020002: S&P 500 INDEX S 573284106 20200622S003680 GT.. -53.000 MARTIN MARIETTA MATERIALS INC
KENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 211.020000 -8,964.59 11,183.41 2,218.82

KR3F19020002 KR3F19020002: S&P 500 INDEX S 574599106 20200429S003400 GT.. -1,915.000 MASCO CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 41.500000 -49,669.91 79,456.38 29,786.47

KR3F19020002 KR3F19020002: S&P 500 INDEX S 574599106 20200608S003910 GT.. -135.000 MASCO CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 48.630000 -3,501.53 6,563.89 3,062.36

KR3F19020002 KR3F19020002: S&P 500 INDEX S 574599106 20200622S004430 GT.. -449.000 MASCO CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 48.490000 -11,645.84 21,768.15 10,122.31

KR3F19020002 KR3F19020002: S&P 500 INDEX S 57636Q104 20200429S003700 GT.. -5,985.000 MASTERCARD INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 283.690000 -782,025.94 1,697,802.23 915,776.29

KR3F19020002 KR3F19020002: S&P 500 INDEX S 57636Q104 20200608S005040 GT.. -420.000 MASTERCARD INC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 311.880000 -54,879.01 130,983.55 76,104.54

KR3F19020002 KR3F19020002: S&P 500 INDEX S 57636Q104 20200622S004090 GT.. -14.000 MASTERCARD INC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 296.500000 -1,829.30 4,150.79 2,321.49

KR3F19020002 KR3F19020002: S&P 500 INDEX S 57772K101 20200429S003770 GT.. -1,824.000 MAXIM INTEGRATED PRODUCTS INC
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 57.400000 -91,565.51 104,681.60 13,116.09

KR3F19020002 KR3F19020002: S&P 500 INDEX S 57772K101 20200608S003810 GT.. -129.000 MAXIM INTEGRATED PRODUCTS INC
KEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 61.280000 -6,475.85 7,903.97 1,428.12

KR3F19020002 KR3F19020002: S&P 500 INDEX S 57772K101 20200622S002330 GT.. -147.000 MAXIM INTEGRATED PRODUCTS INC
KEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 60.450000 -7,379.46 8,884.85 1,505.39

KR3F19020002 KR3F19020002: S&P 500 INDEX S 579780206 20200429S004230 GT.. -833.000 MCCORMICK & CO INC/MD KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 156.460000 -76,527.55 130,322.04 53,794.49

KR3F19020002 KR3F19020002: S&P 500 INDEX S 579780206 20200608S000590 GT.. -59.000 MCCORMICK & CO INC/MD KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 170.830000 -5,420.32 10,078.30 4,657.98

KR3F19020002 KR3F19020002: S&P 500 INDEX S 580135101 20200429S001360 GT.. -5,076.000 MCDONALD'S CORP KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 187.820000 -585,966.21 953,315.18 367,348.97
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 580135101 20200608S003970 GT.. -357.000 MCDONALD'S CORP KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 197.160000 -41,211.57 70,381.88 29,170.31

KR3F19020002 KR3F19020002: S&P 500 INDEX S 58155Q103 20200429S003960 GT.. -1,655.000 MCKESSON CORP KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 140.260000 -186,158.63 232,112.75 45,954.12

KR3F19020002 KR3F19020002: S&P 500 INDEX S 58155Q103 20200608S002940 GT.. -77.000 MCKESSON CORP KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 161.620000 -8,661.16 12,443.88 3,782.72

KR3F19020002 KR3F19020002: S&P 500 INDEX S 58933Y105 20200429S001530 GT.. -17,163.000 MERCK & CO INC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 80.770000 -983,241.84 1,386,096.15 402,854.31

KR3F19020002 KR3F19020002: S&P 500 INDEX S 58933Y105 20200608S004100 GT.. -1,206.000 MERCK & CO INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 82.260000 -69,089.88 99,194.31 30,104.43

KR3F19020002 KR3F19020002: S&P 500 INDEX S 58933Y105 20200622S001370 GT.. -506.000 MERCK & CO INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 77.900000 -28,987.96 39,412.72 10,424.76

KR3F19020002 KR3F19020002: S&P 500 INDEX S 59156R108 20200429S002220 GT.. -5,269.000 METLIFE INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 37.480000 -189,939.95 197,438.23 7,498.28

KR3F19020002 KR3F19020002: S&P 500 INDEX S 59156R108 20200608S001290 GT.. -371.000 METLIFE INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 40.740000 -13,374.02 15,111.42 1,737.40

KR3F19020002 KR3F19020002: S&P 500 INDEX S 592688105 20200429S001740 GT.. -164.000 METTLER-TOLEDO INTERNATIONAL I
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 738.620000 -82,641.62 121,129.77 38,488.15

KR3F19020002 KR3F19020002: S&P 500 INDEX S 592688105 20200608S002920 GT.. -11.000 METTLER-TOLEDO INTERNATIONAL I
KEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 859.540000 -5,543.04 9,454.65 3,911.61

KR3F19020002 KR3F19020002: S&P 500 INDEX S 592688105 20200622S001000 GT.. -1.000 METTLER-TOLEDO INTERNATIONAL I
KEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 795.240000 -503.91 795.21 291.30

KR3F19020002 KR3F19020002: S&P 500 INDEX S 594918104 20200429S003900 GT.. -51,428.000 MICROSOFT CORP KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 177.430000 -3,966,579.42 9,124,282.67 5,157,703.25

KR3F19020002 KR3F19020002: S&P 500 INDEX S 594918104 20200608S001060 GT.. -3,616.000 MICROSOFT CORP KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 187.200000 -278,897.71 676,873.12 397,975.41

KR3F19020002 KR3F19020002: S&P 500 INDEX S 594918104 20200622S003330 GT.. -2,622.000 MICROSOFT CORP KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 195.150000 -202,231.69 511,652.32 309,420.63

KR3F19020002 KR3F19020002: S&P 500 INDEX S 595017104 20200430S000200 GT.. -1,611.000 MICROCHIP TECHNOLOGY INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 92.270000 -93,950.75 148,631.60 54,680.85

KR3F19020002 KR3F19020002: S&P 500 INDEX S 595017104 20200608S000100 GT.. -113.000 MICROCHIP TECHNOLOGY INC
KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 110.000000 -6,589.97 12,428.87 5,838.90

KR3F19020002 KR3F19020002: S&P 500 INDEX S 595112103 20200429S003520 GT.. -7,463.000 MICRON TECHNOLOGY INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 49.830000 -205,874.13 371,817.10 165,942.97

KR3F19020002 KR3F19020002: S&P 500 INDEX S 595112103 20200608S001560 GT.. -525.000 MICRON TECHNOLOGY INC KENTUCKY
R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 53.720000 -14,482.64 28,198.43 13,715.79

KR3F19020002 KR3F19020002: S&P 500 INDEX S 59522J103 20200429S000600 GT.. -769.000 MID-AMERICA APARTMENT COMMUNIT K.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 112.680000 -82,074.58 86,643.23 4,568.65

KR3F19020002 KR3F19020002: S&P 500 INDEX S 59522J103 20200608S002000 GT.. -54.000 MID-AMERICA APARTMENT COMMUNIT K.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 124.440000 -5,763.36 6,719.20 955.84

KR3F19020002 KR3F19020002: S&P 500 INDEX S 608190104 20200430S000460 GT.. -401.000 MOHAWK INDUSTRIES INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 93.020000 -57,259.39 37,297.18 -19,962.21

KR3F19020002 KR3F19020002: S&P 500 INDEX S 608190104 20200608S000160 GT.. -28.000 MOHAWK INDUSTRIES INC KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 108.650000 -3,998.16 3,041.92 -956.24

KR3F19020002 KR3F19020002: S&P 500 INDEX S 60871R209 20200429S002430 GT.. -1,266.000 MOLSON COORS BEVERAGE CO
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 46.170000 -75,133.96 58,440.42 -16,693.54

KR3F19020002 KR3F19020002: S&P 500 INDEX S 60871R209 20200608S004670 GT.. -89.000 MOLSON COORS BEVERAGE CO
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 42.400000 -5,281.93 3,772.84 -1,509.09

KR3F19020002 KR3F19020002: S&P 500 INDEX S 609207105 20200429S000810 GT.. -9,706.000 MONDELEZ INTERNATIONAL INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 51.050000 -336,223.67 495,407.54 159,183.87

KR3F19020002 KR3F19020002: S&P 500 INDEX S 609207105 20200608S003540 GT.. -682.000 MONDELEZ INTERNATIONAL INC
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 52.530000 -23,625.03 35,819.54 12,194.51

KR3F19020002 KR3F19020002: S&P 500 INDEX S 609207105 20200622S000940 GT.. -502.000 MONDELEZ INTERNATIONAL INC
KENTUC.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 52.560000 -17,389.69 26,380.76 8,991.07

KR3F19020002 KR3F19020002: S&P 500 INDEX S 61174X109 20200429S000730 GT.. -2,573.000 MONSTER BEVERAGE CORP KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 62.140000 -115,972.21 159,863.38 43,891.17

KR3F19020002 KR3F19020002: S&P 500 INDEX S 61174X109 20200608S001450 GT.. -181.000 MONSTER BEVERAGE CORP KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 72.230000 -8,158.17 13,071.98 4,913.81

KR3F19020002 KR3F19020002: S&P 500 INDEX S 61174X109 20200622S004600 GT.. -42.000 MONSTER BEVERAGE CORP KENTUCKY
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 70.080000 -1,893.06 2,942.97 1,049.91

KR3F19020002 KR3F19020002: S&P 500 INDEX S 615369105 20200429S001730 GT.. -1,095.000 MOODY'S CORP KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 254.980000 -131,256.18 279,188.71 147,932.53

KR3F19020002 KR3F19020002: S&P 500 INDEX S 615369105 20200608S001390 GT.. -77.000 MOODY'S CORP KENTUCKY
RETIREMENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 279.690000 -9,229.89 21,535.07 12,305.18

KR3F19020002 KR3F19020002: S&P 500 INDEX S 617446448 20200429S002770 GT.. -9,837.000 MORGAN STANLEY KENTUCKY RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 40.790000 -327,774.84 401,168.58 73,393.74

KR3F19020002 KR3F19020002: S&P 500 INDEX S 617446448 20200608S002430 GT.. -552.000 MORGAN STANLEY KENTUCKY RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 49.530000 -18,392.98 27,335.81 8,942.83

KR3F19020002 KR3F19020002: S&P 500 INDEX S 61945C103 20200429S004270 GT.. -2,357.000 MOSAIC CO/THE KENTUCKY RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 12.000000 -79,827.83 28,265.69 -51,562.14

KR3F19020002 KR3F19020002: S&P 500 INDEX S 61945C103 20200608S004750 GT.. -166.000 MOSAIC CO/THE KENTUCKY RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 14.100000 -5,622.15 2,339.29 -3,282.86

KR3F19020002 KR3F19020002: S&P 500 INDEX S 620076307 20200429S002310 GT.. -1,155.000 MOTOROLA SOLUTIONS INC KENTUCKY .. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 148.920000 -115,046.52 171,990.13 56,943.61

KR3F19020002 KR3F19020002: S&P 500 INDEX S 620076307 20200608S004430 GT.. -82.000 MOTOROLA SOLUTIONS INC KENTUCKY .. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 155.900000 -8,167.81 12,782.89 4,615.08
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 620076307 20200622S002160 GT.. -21.000 MOTOROLA SOLUTIONS INC KENTUCKY .. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 138.880000 -2,091.75 2,916.25 824.50

KR3F19020002 KR3F19020002: S&P 500 INDEX S 629377508 20200429S000380 GT.. -1,697.000 NRG ENERGY INC KENTUCKY RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 34.640000 -42,345.54 58,770.05 16,424.51

KR3F19020002 KR3F19020002: S&P 500 INDEX S 629377508 20200608S002330 GT.. -119.000 NRG ENERGY INC KENTUCKY RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 36.720000 -2,969.43 4,368.69 1,399.26

KR3F19020002 KR3F19020002: S&P 500 INDEX S 629377508 20200622S001550 GT.. -61.000 NRG ENERGY INC KENTUCKY RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 34.080000 -1,522.14 2,078.37 556.23

KR3F19020002 KR3F19020002: S&P 500 INDEX S 62944T105 20200429S001150 GT.. -23.000 NVR INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 3,196.530000 -80,129.80 73,518.39 -6,611.41

KR3F19020002 KR3F19020002: S&P 500 INDEX S 62944T105 20200608S000630 GT.. -2.000 NVR INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 3,491.070000 -6,967.81 6,981.96 14.15

KR3F19020002 KR3F19020002: S&P 500 INDEX S 62944T105 20200622S002040 GT.. -1.000 NVR INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 3,298.280000 -3,483.90 3,298.19 -185.71

KR3F19020002 KR3F19020002: S&P 500 INDEX S 631103108 20200429S002230 GT.. -773.000 NASDAQ INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 111.600000 -50,639.43 86,259.09 35,619.66

KR3F19020002 KR3F19020002: S&P 500 INDEX S 631103108 20200608S001440 GT.. -55.000 NASDAQ INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 119.900000 -3,603.06 6,593.94 2,990.88

KR3F19020002 KR3F19020002: S&P 500 INDEX S 637071101 20200430S000500 GT.. -2,601.000 NATIONAL OILWELL VARCO INC KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 12.980000 -88,956.35 33,740.72 -55,215.63

KR3F19020002 KR3F19020002: S&P 500 INDEX S 637071101 20200608S000250 GT.. -183.000 NATIONAL OILWELL VARCO INC KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 15.030000 -6,258.75 2,749.05 -3,509.70

KR3F19020002 KR3F19020002: S&P 500 INDEX S 64110D104 20200429S001470 GT.. -1,538.000 NETAPP INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 44.880000 -67,705.05 69,012.37 1,307.32

KR3F19020002 KR3F19020002: S&P 500 INDEX S 64110D104 20200608S002300 GT.. -108.000 NETAPP INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 48.060000 -4,754.32 5,189.55 435.23

KR3F19020002 KR3F19020002: S&P 500 INDEX S 64110L106 20200429S000910 GT.. -2,955.000 NETFLIX INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 411.890000 -493,053.36 1,217,085.89 724,032.53

KR3F19020002 KR3F19020002: S&P 500 INDEX S 64110L106 20200608S002980 GT.. -207.000 NETFLIX INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 419.600000 -34,538.76 86,853.73 52,314.97

KR3F19020002 KR3F19020002: S&P 500 INDEX S 64110L106 20200622S002260 GT.. -229.000 NETFLIX INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 453.720000 -38,209.55 103,897.86 65,688.31

KR3F19020002 KR3F19020002: S&P 500 INDEX S 651229106 20200430S000480 GT.. -2,569.000 NEWELL BRANDS INC KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 14.330000 -66,212.10 36,793.68 -29,418.42

KR3F19020002 KR3F19020002: S&P 500 INDEX S 651229106 20200608S000180 GT.. -180.000 NEWELL BRANDS INC KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 16.400000 -4,639.23 2,950.58 -1,688.65

KR3F19020002 KR3F19020002: S&P 500 INDEX S 651229106 20200622S005080 GT.. -41.000 NEWELL BRANDS INC KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 15.870000 -1,056.71 650.34 -406.37

KR3F19020002 KR3F19020002: S&P 500 INDEX S 651639106 20200429S003360 GT.. -5,527.000 NEWMONT CORP KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 62.350000 -193,461.40 344,559.38 151,097.98

KR3F19020002 KR3F19020002: S&P 500 INDEX S 651639106 20200608S001640 GT.. -389.000 NEWMONT CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 54.760000 -13,616.15 21,298.24 7,682.09

KR3F19020002 KR3F19020002: S&P 500 INDEX S 65249B109 20200429S003990 GT.. -2,619.000 NEWS CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 10.500000 -31,436.97 27,479.25 -3,957.72

KR3F19020002 KR3F19020002: S&P 500 INDEX S 65249B109 20200608S004540 GT.. -184.000 NEWS CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 12.955000 -2,208.63 2,382.28 173.65

KR3F19020002 KR3F19020002: S&P 500 INDEX S 65249B208 20200430S000690 GT.. -821.000 NEWS CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 10.810000 -10,962.75 8,868.65 -2,094.10

KR3F19020002 KR3F19020002: S&P 500 INDEX S 65249B208 20200608S001240 GT.. -57.000 NEWS CORP KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 13.040000 -761.12 742.83 -18.29

KR3F19020002 KR3F19020002: S&P 500 INDEX S 65339F101 20200429S003570 GT.. -3,295.000 NEXTERA ENERGY INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 235.130000 -459,300.77 774,711.51 315,410.74

KR3F19020002 KR3F19020002: S&P 500 INDEX S 65339F101 20200608S003430 GT.. -231.000 NEXTERA ENERGY INC KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 254.380000 -32,199.84 58,758.75 26,558.91

KR3F19020002 KR3F19020002: S&P 500 INDEX S 654106103 20200429S000670 GT.. -8,400.000 NIKE INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 88.070000 -417,007.03 739,708.65 322,701.62

KR3F19020002 KR3F19020002: S&P 500 INDEX S 654106103 20200608S002280 GT.. -591.000 NIKE INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 102.710000 -29,339.42 60,695.83 31,356.41

KR3F19020002 KR3F19020002: S&P 500 INDEX S 65473P105 20200429S001310 GT.. -2,518.000 NISOURCE INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 25.930000 -49,711.41 65,271.40 15,559.99

KR3F19020002 KR3F19020002: S&P 500 INDEX S 65473P105 20200608S003550 GT.. -177.000 NISOURCE INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 25.080000 -3,494.41 4,437.73 943.32

KR3F19020002 KR3F19020002: S&P 500 INDEX S 655044105 20200430S000540 GT.. -3,225.000 NOBLE ENERGY INC KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 10.050000 -92,675.56 32,386.34 -60,289.22

KR3F19020002 KR3F19020002: S&P 500 INDEX S 655044105 20200608S002780 GT.. -226.000 NOBLE ENERGY INC KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 11.260000 -6,494.47 2,543.00 -3,951.47

KR3F19020002 KR3F19020002: S&P 500 INDEX S 655664100 20200430S000640 GT.. -722.000 NORDSTROM INC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 20.380000 -30,427.56 14,708.61 -15,718.95

KR3F19020002 KR3F19020002: S&P 500 INDEX S 655664100 20200608S000550 GT.. -51.000 NORDSTROM INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 22.620000 -2,149.31 1,153.21 -996.10

KR3F19020002 KR3F19020002: S&P 500 INDEX S 655664100 20200622S005100 GT.. -2,474.000 NORDSTROM INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 17.070000 -104,262.85 42,211.68 -62,051.17

KR3F19020002 KR3F19020002: S&P 500 INDEX S 655844108 20200429S002920 GT.. -1,758.000 NORFOLK SOUTHERN CORP KENTUCKY .. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 180.330000 -176,025.49 316,999.94 140,974.45

KR3F19020002 KR3F19020002: S&P 500 INDEX S 655844108 20200608S004380 GT.. -123.000 NORFOLK SOUTHERN CORP KENTUCKY .. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 194.250000 -12,315.78 23,891.30 11,575.52
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 665859104 20200429S004180 GT.. -1,429.000 NORTHERN TRUST CORP KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 82.040000 -95,832.27 117,221.84 21,389.57

KR3F19020002 KR3F19020002: S&P 500 INDEX S 665859104 20200608S003370 GT.. -100.000 NORTHERN TRUST CORP KENTUCKY
RET.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 90.700000 -6,706.25 9,069.04 2,362.79

KR3F19020002 KR3F19020002: S&P 500 INDEX S 666807102 20200429S002240 GT.. -1,056.000 NORTHROP GRUMMAN CORP KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 331.830000 -187,055.11 350,396.81 163,341.70

KR3F19020002 KR3F19020002: S&P 500 INDEX S 666807102 20200608S004270 GT.. -75.000 NORTHROP GRUMMAN CORP KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 342.100000 -13,285.16 25,656.37 12,371.21

KR3F19020002 KR3F19020002: S&P 500 INDEX S 668771108 20200429S003560 GT.. -3,865.000 NORTONLIFELOCK INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 21.280000 -76,541.10 82,216.39 5,675.29

KR3F19020002 KR3F19020002: S&P 500 INDEX S 668771108 20200608S003080 GT.. -272.000 NORTONLIFELOCK INC KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 21.050000 -5,386.59 5,723.43 336.84

KR3F19020002 KR3F19020002: S&P 500 INDEX S 668771108 20200622S002580 GT.. -227.000 NORTONLIFELOCK INC KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 20.810000 -4,495.43 4,722.06 226.63

KR3F19020002 KR3F19020002: S&P 500 INDEX S 670346105 20200429S002300 GT.. -2,044.000 NUCOR CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 42.500000 -87,357.12 86,852.75 -504.37

KR3F19020002 KR3F19020002: S&P 500 INDEX S 670346105 20200608S000790 GT.. -143.000 NUCOR CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 45.470000 -6,111.58 6,500.99 389.41

KR3F19020002 KR3F19020002: S&P 500 INDEX S 670346105 20200622S002370 GT.. -105.000 NUCOR CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 42.700000 -4,487.52 4,482.61 -4.91

KR3F19020002 KR3F19020002: S&P 500 INDEX S 67066G104 20200429S003950 GT.. -4,126.000 NVIDIA CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 298.460000 -428,815.89 1,231,387.79 802,571.90

KR3F19020002 KR3F19020002: S&P 500 INDEX S 67066G104 20200608S004150 GT.. -290.000 NVIDIA CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 356.800000 -30,139.75 103,467.53 73,327.78

KR3F19020002 KR3F19020002: S&P 500 INDEX S 67103H107 20200429S000580 GT.. -510.000 O'REILLY AUTOMOTIVE INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 391.020000 -105,117.90 199,411.96 94,294.06

KR3F19020002 KR3F19020002: S&P 500 INDEX S 67103H107 20200608S003600 GT.. -35.000 O'REILLY AUTOMOTIVE INC KENTUCKY
R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 422.700000 -7,213.97 14,793.91 7,579.94

KR3F19020002 KR3F19020002: S&P 500 INDEX S 67103H107 20200622S000220 GT.. -25.000 O'REILLY AUTOMOTIVE INC KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 422.180000 -5,152.84 10,554.07 5,401.23

KR3F19020002 KR3F19020002: S&P 500 INDEX S 674599105 20200430S000210 GT.. -6,022.000 OCCIDENTAL PETROLEUM CORP KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 16.780000 -261,225.61 101,001.75 -160,223.86

KR3F19020002 KR3F19020002: S&P 500 INDEX S 674599105 20200608S000300 GT.. -423.000 OCCIDENTAL PETROLEUM CORP KENTU.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 20.790000 -18,349.13 8,790.80 -9,558.33

KR3F19020002 KR3F19020002: S&P 500 INDEX S 679580100 20200429S002690 GT.. -646.000 OLD DOMINION FREIGHT LINE INC
KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 148.610000 -81,674.54 95,995.08 14,320.54

KR3F19020002 KR3F19020002: S&P 500 INDEX S 679580100 20200608S004110 GT.. -45.000 OLD DOMINION FREIGHT LINE INC
KENTU.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 169.630000 -5,689.40 7,632.84 1,943.44

KR3F19020002 KR3F19020002: S&P 500 INDEX S 679580100 20200622S003980 GT.. -3.000 OLD DOMINION FREIGHT LINE INC
KENTU.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 168.210000 -379.29 504.59 125.30

KR3F19020002 KR3F19020002: S&P 500 INDEX S 681919106 20200429S001480 GT.. -1,468.000 OMNICOM GROUP INC KENTUCKY RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 61.360000 -89,100.76 90,063.47 962.71

KR3F19020002 KR3F19020002: S&P 500 INDEX S 681919106 20200608S000890 GT.. -103.000 OMNICOM GROUP INC KENTUCKY RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 60.780000 -6,251.62 6,259.43 7.81

KR3F19020002 KR3F19020002: S&P 500 INDEX S 682680103 20200430S000250 GT.. -2,785.000 ONEOK INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 30.920000 -125,256.58 86,089.40 -39,167.18

KR3F19020002 KR3F19020002: S&P 500 INDEX S 682680103 20200608S003450 GT.. -196.000 ONEOK INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 45.350000 -8,815.19 8,886.93 71.74

KR3F19020002 KR3F19020002: S&P 500 INDEX S 68389X105 20200429S004560 GT.. -14,605.000 ORACLE CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 53.880000 -520,865.12 786,790.46 265,925.34

KR3F19020002 KR3F19020002: S&P 500 INDEX S 68389X105 20200608S002010 GT.. -1,027.000 ORACLE CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 53.980000 -36,626.39 55,428.53 18,802.14

KR3F19020002 KR3F19020002: S&P 500 INDEX S 68389X105 20200622S003730 GT.. -942.000 ORACLE CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 54.400000 -33,595.00 51,236.59 17,641.59

KR3F19020002 KR3F19020002: S&P 500 INDEX S 68902V107 20200429S002130 GT.. -2,734.000 OTIS WORLDWIDE CORP KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 51.150000 -126,828.23 139,820.49 12,992.26

KR3F19020002 KR3F19020002: S&P 500 INDEX S 68902V107 20200608S001410 GT.. -192.000 OTIS WORLDWIDE CORP KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 58.570000 -8,906.74 11,243.75 2,337.01

KR3F19020002 KR3F19020002: S&P 500 INDEX S 693475105 20200429S004030 GT.. -2,954.000 PNC FINANCIAL SERVICES GROUP I
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 110.990000 -253,951.52 327,835.05 73,883.53

KR3F19020002 KR3F19020002: S&P 500 INDEX S 693475105 20200608S004310 GT.. -207.000 PNC FINANCIAL SERVICES GROUP I
KENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 128.030000 -17,795.52 26,500.07 8,704.55

KR3F19020002 KR3F19020002: S&P 500 INDEX S 693506107 20200429S003690 GT.. -1,594.000 PPG INDUSTRIES INC KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 95.880000 -118,820.97 152,817.38 33,996.41

KR3F19020002 KR3F19020002: S&P 500 INDEX S 693506107 20200608S001100 GT.. -112.000 PPG INDUSTRIES INC KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 113.950000 -8,348.78 12,761.27 4,412.49

KR3F19020002 KR3F19020002: S&P 500 INDEX S 69351T106 20200429S004350 GT.. -5,176.000 PPL CORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 26.210000 -151,439.19 135,621.14 -15,818.05

KR3F19020002 KR3F19020002: S&P 500 INDEX S 69351T106 20200608S000950 GT.. -364.000 PPL CORP KENTUCKY RETIREMENT
SYST.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 30.040000 -10,649.90 10,931.58 281.68

KR3F19020002 KR3F19020002: S&P 500 INDEX S 693656100 20200430S000570 GT.. -500.000 PVH CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 53.950000 -48,092.26 26,970.65 -21,121.61

KR3F19020002 KR3F19020002: S&P 500 INDEX S 693656100 20200608S003730 GT.. -35.000 PVH CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 62.750000 -3,366.46 2,195.94 -1,170.52
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 693656100 20200622S000410 GT.. -11.000 PVH CORP KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 46.850000 -1,058.03 515.25 -542.78

KR3F19020002 KR3F19020002: S&P 500 INDEX S 693718108 20200429S002360 GT.. -2,331.000 PACCAR INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 69.590000 -104,191.40 162,193.22 58,001.82

KR3F19020002 KR3F19020002: S&P 500 INDEX S 693718108 20200608S001610 GT.. -164.000 PACCAR INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 77.950000 -7,330.50 12,782.28 5,451.78

KR3F19020002 KR3F19020002: S&P 500 INDEX S 695156109 20200429S000620 GT.. -638.000 PACKAGING CORP OF AMERICA
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 100.200000 -68,855.75 63,921.39 -4,934.36

KR3F19020002 KR3F19020002: S&P 500 INDEX S 695156109 20200608S004350 GT.. -45.000 PACKAGING CORP OF AMERICA
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 110.560000 -4,856.60 4,974.75 118.15

KR3F19020002 KR3F19020002: S&P 500 INDEX S 701094104 20200429S001220 GT.. -866.000 PARKER-HANNIFIN CORP KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 156.860000 -91,952.54 135,831.25 43,878.71

KR3F19020002 KR3F19020002: S&P 500 INDEX S 701094104 20200608S002410 GT.. -61.000 PARKER-HANNIFIN CORP KENTUCKY
RET.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 195.450000 -6,477.03 11,921.72 5,444.69

KR3F19020002 KR3F19020002: S&P 500 INDEX S 704326107 20200429S003380 GT.. -2,148.000 PAYCHEX INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 69.860000 -112,722.80 150,039.85 37,317.05

KR3F19020002 KR3F19020002: S&P 500 INDEX S 704326107 20200608S000110 GT.. -151.000 PAYCHEX INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 80.050000 -7,924.18 12,086.15 4,161.97

KR3F19020002 KR3F19020002: S&P 500 INDEX S 70432V102 20200429S002320 GT.. -331.000 PAYCOM SOFTWARE INC KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 270.000000 -92,808.96 89,365.54 -3,443.42

KR3F19020002 KR3F19020002: S&P 500 INDEX S 70432V102 20200608S002930 GT.. -23.000 PAYCOM SOFTWARE INC KENTUCKY
RET.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 329.780000 -6,448.96 7,584.60 1,135.64

KR3F19020002 KR3F19020002: S&P 500 INDEX S 70432V102 20200622S005020 GT.. -17.000 PAYCOM SOFTWARE INC KENTUCKY
RET.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 318.160000 -4,766.62 5,408.47 641.85

KR3F19020002 KR3F19020002: S&P 500 INDEX S 70450Y103 20200429S004600 GT.. -7,915.000 PAYPAL HOLDINGS INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 123.580000 -440,083.53 978,054.72 537,971.19

KR3F19020002 KR3F19020002: S&P 500 INDEX S 70450Y103 20200608S004630 GT.. -557.000 PAYPAL HOLDINGS INC KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 156.000000 -30,969.87 86,885.89 55,916.02

KR3F19020002 KR3F19020002: S&P 500 INDEX S 70450Y103 20200622S000240 GT.. -939.000 PAYPAL HOLDINGS INC KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 164.360000 -52,209.53 154,323.58 102,114.05

KR3F19020002 KR3F19020002: S&P 500 INDEX S 712704105 20200429S001660 GT.. -2,994.000 PEOPLE'S UNITED FINANCIAL INC
KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 13.250000 -46,174.27 39,647.16 -6,527.11

KR3F19020002 KR3F19020002: S&P 500 INDEX S 712704105 20200608S000220 GT.. -211.000 PEOPLE'S UNITED FINANCIAL INC
KENTU.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 13.450000 -3,254.10 2,836.30 -417.80

KR3F19020002 KR3F19020002: S&P 500 INDEX S 713448108 20200429S001750 GT.. -9,400.000 PEPSICO INC KENTUCKY RETIREMENT S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 133.360000 -837,887.93 1,253,485.79 415,597.86

KR3F19020002 KR3F19020002: S&P 500 INDEX S 713448108 20200608S004280 GT.. -661.000 PEPSICO INC KENTUCKY RETIREMENT S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 132.440000 -58,919.57 87,535.94 28,616.37

KR3F19020002 KR3F19020002: S&P 500 INDEX S 714046109 20200430S000290 GT.. -749.000 PERKINELMER INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 90.720000 -37,863.81 67,942.15 30,078.34

KR3F19020002 KR3F19020002: S&P 500 INDEX S 714046109 20200608S003180 GT.. -53.000 PERKINELMER INC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 104.400000 -2,679.28 5,532.67 2,853.39

KR3F19020002 KR3F19020002: S&P 500 INDEX S 717081103 20200429S000530 GT.. -37,307.000 PFIZER INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 38.120000 -1,123,101.96 1,421,831.61 298,729.65

KR3F19020002 KR3F19020002: S&P 500 INDEX S 717081103 20200608S003200 GT.. -2,623.000 PFIZER INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 35.990000 -78,963.64 94,380.01 15,416.37

KR3F19020002 KR3F19020002: S&P 500 INDEX S 718172109 20200429S004290 GT.. -10,488.000 PHILIP MORRIS INTERNATIONAL IN
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 76.500000 -697,557.18 802,235.60 104,678.42

KR3F19020002 KR3F19020002: S&P 500 INDEX S 718172109 20200608S000880 GT.. -738.000 PHILIP MORRIS INTERNATIONAL IN
KENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 75.910000 -49,084.40 56,014.80 6,930.40

KR3F19020002 KR3F19020002: S&P 500 INDEX S 718172109 20200622S003790 GT.. -93.000 PHILIP MORRIS INTERNATIONAL IN
KENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 72.200000 -6,185.43 6,713.75 528.32

KR3F19020002 KR3F19020002: S&P 500 INDEX S 718546104 20200429S001920 GT.. -2,996.000 PHILLIPS 66 KENTUCKY RETIREMENT SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 73.500000 -182,834.77 220,178.66 37,343.89

KR3F19020002 KR3F19020002: S&P 500 INDEX S 718546104 20200608S001550 GT.. -210.000 PHILLIPS 66 KENTUCKY RETIREMENT SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 87.400000 -12,815.52 18,352.01 5,536.49

KR3F19020002 KR3F19020002: S&P 500 INDEX S 723484101 20200429S004380 GT.. -758.000 PINNACLE WEST CAPITAL CORP
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 78.550000 -51,410.60 59,533.89 8,123.29

KR3F19020002 KR3F19020002: S&P 500 INDEX S 723484101 20200608S000750 GT.. -54.000 PINNACLE WEST CAPITAL CORP
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 79.380000 -3,662.50 4,286.01 623.51

KR3F19020002 KR3F19020002: S&P 500 INDEX S 723787107 20200429S002370 GT.. -1,116.000 PIONEER NATURAL RESOURCES CO
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 89.800000 -122,092.43 100,206.21 -21,886.22

KR3F19020002 KR3F19020002: S&P 500 INDEX S 723787107 20200608S004210 GT.. -79.000 PIONEER NATURAL RESOURCES CO
KEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 110.890000 -8,642.74 8,759.52 116.78

KR3F19020002 KR3F19020002: S&P 500 INDEX S 74144T108 20200429S002440 GT.. -1,575.000 T ROWE PRICE GROUP INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 116.920000 -126,683.68 184,133.12 57,449.44

KR3F19020002 KR3F19020002: S&P 500 INDEX S 74144T108 20200608S004730 GT.. -111.000 T ROWE PRICE GROUP INC KENTUCKY
R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 128.280000 -8,928.18 14,237.93 5,309.75

KR3F19020002 KR3F19020002: S&P 500 INDEX S 74144T108 20200622S002780 GT.. -72.000 T ROWE PRICE GROUP INC KENTUCKY
R.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 128.610000 -5,791.25 9,259.17 3,467.92

KR3F19020002 KR3F19020002: S&P 500 INDEX S 74251V102 20200430S000320 GT.. -1,741.000 PRINCIPAL FINANCIAL GROUP INC
KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 36.550000 -66,321.67 63,619.08 -2,702.59

KR3F19020002 KR3F19020002: S&P 500 INDEX S 74251V102 20200608S001990 GT.. -122.000 PRINCIPAL FINANCIAL GROUP INC
KENTU.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 47.050000 -4,647.47 5,739.05 1,091.58
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 742718109 20200429S000460 GT.. -16,812.000 PROCTER & GAMBLE CO/THE KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 117.080000 -1,321,495.79 1,968,179.36 646,683.57

KR3F19020002 KR3F19020002: S&P 500 INDEX S 742718109 20200608S003930 GT.. -1,181.000 PROCTER & GAMBLE CO/THE KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 118.330000 -92,831.70 139,735.78 46,904.08

KR3F19020002 KR3F19020002: S&P 500 INDEX S 743315103 20200429S004580 GT.. -3,941.000 PROGRESSIVE CORP/THE KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 79.800000 -174,695.65 314,455.28 139,759.63

KR3F19020002 KR3F19020002: S&P 500 INDEX S 743315103 20200608S004790 GT.. -277.000 PROGRESSIVE CORP/THE KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 81.870000 -12,278.79 22,675.40 10,396.61

KR3F19020002 KR3F19020002: S&P 500 INDEX S 74340W103 20200429S000120 GT.. -4,976.000 PROLOGIS INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 90.160000 -307,186.48 448,588.92 141,402.44

KR3F19020002 KR3F19020002: S&P 500 INDEX S 74340W103 20200608S002600 GT.. -350.000 PROLOGIS INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 95.710000 -21,606.77 33,495.12 11,888.35

KR3F19020002 KR3F19020002: S&P 500 INDEX S 744320102 20200429S000470 GT.. -2,710.000 PRUDENTIAL FINANCIAL INC KENTUCKY .. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 64.490000 -185,893.08 174,743.70 -11,149.38

KR3F19020002 KR3F19020002: S&P 500 INDEX S 744320102 20200608S002210 GT.. -191.000 PRUDENTIAL FINANCIAL INC KENTUCKY .. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 69.230000 -13,101.69 13,221.20 119.51

KR3F19020002 KR3F19020002: S&P 500 INDEX S 744573106 20200429S001500 GT.. -3,409.000 PUBLIC SERVICE ENTERPRISE GROU KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 52.300000 -130,037.22 178,261.18 48,223.96

KR3F19020002 KR3F19020002: S&P 500 INDEX S 744573106 20200608S000860 GT.. -240.000 PUBLIC SERVICE ENTERPRISE GROU KE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 53.480000 -9,154.86 12,833.11 3,678.25

KR3F19020002 KR3F19020002: S&P 500 INDEX S 74460D109 20200429S003630 GT.. -1,013.000 PUBLIC STORAGE KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 186.720000 -190,599.99 189,135.57 -1,464.42

KR3F19020002 KR3F19020002: S&P 500 INDEX S 74460D109 20200608S003650 GT.. -71.000 PUBLIC STORAGE KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 206.370000 -13,358.93 14,651.41 1,292.48

KR3F19020002 KR3F19020002: S&P 500 INDEX S 745867101 20200429S002800 GT.. -1,717.000 PULTEGROUP INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 30.290000 -34,373.68 51,993.90 17,620.22

KR3F19020002 KR3F19020002: S&P 500 INDEX S 745867101 20200608S002140 GT.. -121.000 PULTEGROUP INC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 36.720000 -2,422.37 4,442.11 2,019.74

KR3F19020002 KR3F19020002: S&P 500 INDEX S 74736K101 20200429S004620 GT.. -784.000 QORVO INC KENTUCKY RETIREMENT SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 99.390000 -59,350.31 77,914.15 18,563.84

KR3F19020002 KR3F19020002: S&P 500 INDEX S 74736K101 20200608S002490 GT.. -55.000 QORVO INC KENTUCKY RETIREMENT SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 115.670000 -4,163.61 6,361.29 2,197.68

KR3F19020002 KR3F19020002: S&P 500 INDEX S 747525103 20200429S002170 GT.. -7,698.000 QUALCOMM INC KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 78.970000 -427,904.05 607,839.88 179,935.83

KR3F19020002 KR3F19020002: S&P 500 INDEX S 747525103 20200608S001980 GT.. -541.000 QUALCOMM INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 88.550000 -30,072.24 47,900.43 17,828.19

KR3F19020002 KR3F19020002: S&P 500 INDEX S 747525103 20200622S000960 GT.. -669.000 QUALCOMM INC KENTUCKY
RETIREMENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 88.810000 -37,187.30 59,407.55 22,220.25

KR3F19020002 KR3F19020002: S&P 500 INDEX S 74762E102 20200429S001170 GT.. -959.000 QUANTA SERVICES INC KENTUCKY RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 36.530000 -26,190.27 35,024.30 8,834.03

KR3F19020002 KR3F19020002: S&P 500 INDEX S 74762E102 20200608S002170 GT.. -67.000 QUANTA SERVICES INC KENTUCKY RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 42.390000 -1,829.77 2,839.56 1,009.79

KR3F19020002 KR3F19020002: S&P 500 INDEX S 74762E102 20200622S000620 GT.. -39.000 QUANTA SERVICES INC KENTUCKY RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 38.710000 -1,065.09 1,509.36 444.27

KR3F19020002 KR3F19020002: S&P 500 INDEX S 74834L100 20200429S002000 GT.. -908.000 QUEST DIAGNOSTICS INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 113.550000 -64,945.91 103,094.31 38,148.40

KR3F19020002 KR3F19020002: S&P 500 INDEX S 74834L100 20200608S001930 GT.. -64.000 QUEST DIAGNOSTICS INC KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 117.100000 -4,577.69 7,493.75 2,916.06

KR3F19020002 KR3F19020002: S&P 500 INDEX S 751212101 20200430S000560 GT.. -336.000 RALPH LAUREN CORP KENTUCKY RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 80.970000 -39,022.30 27,202.79 -11,819.51

KR3F19020002 KR3F19020002: S&P 500 INDEX S 751212101 20200608S000390 GT.. -23.000 RALPH LAUREN CORP KENTUCKY RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 89.570000 -2,671.17 2,059.89 -611.28

KR3F19020002 KR3F19020002: S&P 500 INDEX S 751212101 20200622S000440 GT.. -16.000 RALPH LAUREN CORP KENTUCKY RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 71.390000 -1,858.20 1,142.09 -716.11

KR3F19020002 KR3F19020002: S&P 500 INDEX S 754730109 20200429S000200 GT.. -833.000 RAYMOND JAMES FINANCIAL INC KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 71.470000 -64,897.70 59,526.94 -5,370.76

KR3F19020002 KR3F19020002: S&P 500 INDEX S 754730109 20200608S002240 GT.. -58.000 RAYMOND JAMES FINANCIAL INC KENTU.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 81.340000 -4,518.69 4,717.17 198.48

KR3F19020002 KR3F19020002: S&P 500 INDEX S 75513E101 20200429S001100 GT.. -9,703.000 RAYTHEON TECHNOLOGIES CORP KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 67.900000 -481,644.44 658,746.36 177,101.92

KR3F19020002 KR3F19020002: S&P 500 INDEX S 75513E101 20200608S001570 GT.. -695.000 RAYTHEON TECHNOLOGIES CORP KENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 72.070000 -34,498.91 50,082.33 15,583.42

KR3F19020002 KR3F19020002: S&P 500 INDEX S 75513E101 20200622S004420 GT.. -33,905.000 RAYTHEON TECHNOLOGIES CORP KENT.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 64.890000 -1,683,000.57 2,199,792.53 516,791.96

KR3F19020002 KR3F19020002: S&P 500 INDEX S 756109104 20200429S001720 GT.. -1,802.000 REALTY INCOME CORP KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 55.270000 -107,596.94 99,580.81 -8,016.13

KR3F19020002 KR3F19020002: S&P 500 INDEX S 756109104 20200608S002340 GT.. -162.000 REALTY INCOME CORP KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 62.210000 -9,672.98 10,076.57 403.59

KR3F19020002 KR3F19020002: S&P 500 INDEX S 758849103 20200429S004390 GT.. -1,129.000 REGENCY CENTERS CORP KENTUCKY R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 44.410000 -71,754.55 50,129.31 -21,625.24

KR3F19020002 KR3F19020002: S&P 500 INDEX S 758849103 20200608S003280 GT.. -80.000 REGENCY CENTERS CORP KENTUCKY R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 50.800000 -5,084.47 4,063.31 -1,021.16

KR3F19020002 KR3F19020002: S&P 500 INDEX S 75886F107 20200429S002960 GT.. -538.000 REGENERON PHARMACEUTICALS INC
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 516.150000 -191,014.19 277,678.52 86,664.33

KR3F19020002 KR3F19020002: S&P 500 INDEX S 7591EP100 20200429S004150 GT.. -6,503.000 REGIONS FINANCIAL CORP KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 11.260000 -82,883.36 73,173.39 -9,709.97

KR3F19020002 KR3F19020002: S&P 500 INDEX S 7591EP100 20200608S004530 GT.. -457.000 REGIONS FINANCIAL CORP KENTUCKY
R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 13.330000 -5,824.65 6,088.24 263.59

KR3F19020002 KR3F19020002: S&P 500 INDEX S 760759100 20200429S003290 GT.. -1,420.000 REPUBLIC SERVICES INC KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 79.770000 -81,449.33 113,260.24 31,810.91

Transaction Detail

S&P 500 INDEX - KR3F19020002 Period :  4/1/2020 to 6/30/2020

Page 266 of 278
Report Timestamp: Wed Aug 5 2020 04:00:00 PM

Special Called Investment Committee Meeting - Addendum - Standard Reports

431



.

Reporting

Account

Number

Source Account
Trans.

Code

Link

Ref

Mellon

Security ID

Transaction

No./Client Ref
Shares/Par Transaction Description

Broker

Name

Reported

Date

Trade

Date

Contract

Settle Date
Base Price Base Cost

Base Txn

Amount
Base Gain/Loss

KR3F19020002 KR3F19020002: S&P 500 INDEX S 760759100 20200608S003060 GT.. -100.000 REPUBLIC SERVICES INC KENTUCKY
RET.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 89.910000 -5,735.87 8,990.05 3,254.18

KR3F19020002 KR3F19020002: S&P 500 INDEX S 761152107 20200429S000190 GT.. -970.000 RESMED INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 156.310000 -116,246.32 151,610.06 35,363.74

KR3F19020002 KR3F19020002: S&P 500 INDEX S 761152107 20200608S001000 GT.. -68.000 RESMED INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 160.840000 -8,149.23 10,936.36 2,787.13

KR3F19020002 KR3F19020002: S&P 500 INDEX S 761152107 20200622S001780 GT.. -78.000 RESMED INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 172.720000 -9,347.64 13,471.27 4,123.63

KR3F19020002 KR3F19020002: S&P 500 INDEX S 770323103 20200429S003220 GT.. -793.000 ROBERT HALF INTERNATIONAL INC
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 48.290000 -32,723.79 38,287.17 5,563.38

KR3F19020002 KR3F19020002: S&P 500 INDEX S 770323103 20200608S002890 GT.. -56.000 ROBERT HALF INTERNATIONAL INC
KENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 57.890000 -2,310.89 3,241.34 930.45

KR3F19020002 KR3F19020002: S&P 500 INDEX S 773903109 20200429S002700 GT.. -779.000 ROCKWELL AUTOMATION INC
KENTUCKY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 197.000000 -76,575.63 153,453.76 76,878.13

KR3F19020002 KR3F19020002: S&P 500 INDEX S 773903109 20200608S004470 GT.. -55.000 ROCKWELL AUTOMATION INC
KENTUCKY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 227.390000 -5,406.50 12,505.76 7,099.26

KR3F19020002 KR3F19020002: S&P 500 INDEX S 775711104 20200429S003720 GT.. -949.000 ROLLINS INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 40.110000 -36,453.03 38,056.42 1,603.39

KR3F19020002 KR3F19020002: S&P 500 INDEX S 775711104 20200608S000200 GT.. -67.000 ROLLINS INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 43.430000 -2,573.61 2,909.24 335.63

KR3F19020002 KR3F19020002: S&P 500 INDEX S 776696106 20200429S001970 GT.. -701.000 ROPER TECHNOLOGIES INC KENTUCKY .. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 340.720000 -138,501.31 238,834.18 100,332.87

KR3F19020002 KR3F19020002: S&P 500 INDEX S 776696106 20200608S001250 GT.. -49.000 ROPER TECHNOLOGIES INC KENTUCKY .. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 405.830000 -9,681.26 19,884.86 10,203.60

KR3F19020002 KR3F19020002: S&P 500 INDEX S 778296103 20200429S002190 GT.. -2,438.000 ROSS STORES INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 97.050000 -132,270.53 236,584.38 104,313.85

KR3F19020002 KR3F19020002: S&P 500 INDEX S 778296103 20200608S002480 GT.. -172.000 ROSS STORES INC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 102.480000 -9,331.64 17,624.88 8,293.24

KR3F19020002 KR3F19020002: S&P 500 INDEX S 78409V104 20200429S002910 GT.. -1,647.000 S&P GLOBAL INC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 294.420000 -212,023.10 484,886.67 272,863.57

KR3F19020002 KR3F19020002: S&P 500 INDEX S 78409V104 20200608S002110 GT.. -116.000 S&P GLOBAL INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 333.370000 -14,933.02 38,669.19 23,736.17

KR3F19020002 KR3F19020002: S&P 500 INDEX S 78409V104 20200622S003990 GT.. -41.000 S&P GLOBAL INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 323.730000 -5,278.05 13,272.32 7,994.27

KR3F19020002 KR3F19020002: S&P 500 INDEX S 78410G104 20200429S002670 GT.. -759.000 SBA COMMUNICATIONS CORP KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 291.470000 -143,663.06 221,215.15 77,552.09

KR3F19020002 KR3F19020002: S&P 500 INDEX S 78410G104 20200608S002770 GT.. -53.000 SBA COMMUNICATIONS CORP KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 297.180000 -10,031.81 15,749.79 5,717.98

KR3F19020002 KR3F19020002: S&P 500 INDEX S 78410G104 20200625S000280 GT.. -2.000 SBA COMMUNICATIONS CORP KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 287.770000 -390.57 575.50 184.93

KR3F19020002 KR3F19020002: S&P 500 INDEX S 78440X101 20200429S001940 GT.. -550.000 SL GREEN REALTY CORP KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 54.530000 -58,369.12 29,986.70 -28,382.42

KR3F19020002 KR3F19020002: S&P 500 INDEX S 78440X101 20200608S000290 GT.. -38.000 SL GREEN REALTY CORP KENTUCKY
RET.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 55.040000 -4,032.78 2,091.18 -1,941.60

KR3F19020002 KR3F19020002: S&P 500 INDEX S 78440X101 20200622S005010 GT.. -133.000 SL GREEN REALTY CORP KENTUCKY
RET.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 51.870000 -14,114.71 6,897.55 -7,217.16

KR3F19020002 KR3F19020002: S&P 500 INDEX S 78486Q101 20200429S003490 GT.. -347.000 SVB FINANCIAL GROUP KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 201.430000 -94,797.67 69,892.06 -24,905.61

KR3F19020002 KR3F19020002: S&P 500 INDEX S 78486Q101 20200608S004440 GT.. -25.000 SVB FINANCIAL GROUP KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 235.200000 -6,829.80 5,879.68 -950.12

KR3F19020002 KR3F19020002: S&P 500 INDEX S 79466L302 20200429S001460 GT.. -5,980.000 SALESFORCE.COM INC KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 160.430000 -629,209.42 959,305.34 330,095.92

KR3F19020002 KR3F19020002: S&P 500 INDEX S 79466L302 20200608S001200 GT.. -420.000 SALESFORCE.COM INC KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 173.880000 -44,191.97 73,024.83 28,832.86

KR3F19020002 KR3F19020002: S&P 500 INDEX S 79466L302 20200622S003530 GT.. -92.000 SALESFORCE.COM INC KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 186.950000 -9,680.14 17,198.32 7,518.18

KR3F19020002 KR3F19020002: S&P 500 INDEX S 806407102 20200429S002020 GT.. -989.000 HENRY SCHEIN INC KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 56.950000 -57,325.29 56,314.88 -1,010.41

KR3F19020002 KR3F19020002: S&P 500 INDEX S 806407102 20200608S000400 GT.. -70.000 HENRY SCHEIN INC KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 65.830000 -4,057.40 4,607.46 550.06

KR3F19020002 KR3F19020002: S&P 500 INDEX S 806407102 20200622S005030 GT.. -62.000 HENRY SCHEIN INC KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 60.420000 -3,593.70 3,745.48 151.78

KR3F19020002 KR3F19020002: S&P 500 INDEX S 806857108 20200429S004420 GT.. -9,333.000 SCHLUMBERGER LTD KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 18.200000 -432,658.18 169,786.84 -262,871.34

KR3F19020002 KR3F19020002: S&P 500 INDEX S 806857108 20200608S004710 GT.. -656.000 SCHLUMBERGER LTD KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 21.990000 -30,410.78 14,420.20 -15,990.58

KR3F19020002 KR3F19020002: S&P 500 INDEX S 806857108 20200622S002380 GT.. -375.000 SCHLUMBERGER LTD KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 19.710000 -17,384.21 7,388.27 -9,995.94

KR3F19020002 KR3F19020002: S&P 500 INDEX S 808513105 20200430S000190 GT.. -7,707.000 CHARLES SCHWAB CORP/THE KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 38.790000 -217,789.14 298,890.12 81,100.98

KR3F19020002 KR3F19020002: S&P 500 INDEX S 808513105 20200608S000080 GT.. -542.000 CHARLES SCHWAB CORP/THE KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 42.820000 -15,316.17 23,203.85 7,887.68

KR3F19020002 KR3F19020002: S&P 500 INDEX S 81211K100 20200429S000490 GT.. -1,042.000 SEALED AIR CORP KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 29.650000 -31,213.09 30,886.79 -326.30
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 81211K100 20200608S000270 GT.. -73.000 SEALED AIR CORP KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 35.130000 -2,186.71 2,563.88 377.17

KR3F19020002 KR3F19020002: S&P 500 INDEX S 816851109 20200429S004300 GT.. -1,900.000 SEMPRA ENERGY KENTUCKY RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 129.580000 -184,723.73 246,182.30 61,458.57

KR3F19020002 KR3F19020002: S&P 500 INDEX S 816851109 20200608S004450 GT.. -134.000 SEMPRA ENERGY KENTUCKY RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 133.790000 -13,027.88 17,926.45 4,898.57

KR3F19020002 KR3F19020002: S&P 500 INDEX S 81762P102 20200429S003160 GT.. -1,271.000 SERVICENOW INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 321.990000 -364,029.90 409,230.71 45,200.81

KR3F19020002 KR3F19020002: S&P 500 INDEX S 81762P102 20200608S004190 GT.. -90.000 SERVICENOW INC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 390.460000 -25,777.10 35,139.94 9,362.84

KR3F19020002 KR3F19020002: S&P 500 INDEX S 824348106 20200429S000870 GT.. -553.000 SHERWIN-WILLIAMS CO/THE KENTUCKY .. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 538.860000 -162,634.57 297,978.84 135,344.27

KR3F19020002 KR3F19020002: S&P 500 INDEX S 824348106 20200608S004400 GT.. -39.000 SHERWIN-WILLIAMS CO/THE KENTUCKY .. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 585.290000 -11,469.71 22,825.51 11,355.80

KR3F19020002 KR3F19020002: S&P 500 INDEX S 824348106 20200622S004200 GT.. -15.000 SHERWIN-WILLIAMS CO/THE KENTUCKY .. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 584.670000 -4,411.43 8,769.74 4,358.31

KR3F19020002 KR3F19020002: S&P 500 INDEX S 828806109 20200429S004520 GT.. -2,069.000 SIMON PROPERTY GROUP INC
KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 68.800000 -260,849.44 142,328.53 -118,520.91

KR3F19020002 KR3F19020002: S&P 500 INDEX S 828806109 20200608S001170 GT.. -145.000 SIMON PROPERTY GROUP INC
KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 88.600000 -18,280.89 12,845.62 -5,435.27

KR3F19020002 KR3F19020002: S&P 500 INDEX S 828806109 20200625S003740 GT.. -103.000 SIMON PROPERTY GROUP INC
KENTUCK.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 65.110000 -12,559.62 6,705.41 -5,854.21

KR3F19020002 KR3F19020002: S&P 500 INDEX S 83088M102 20200429S001560 GT.. -1,149.000 SKYWORKS SOLUTIONS INC KENTUCKY .. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 106.220000 -99,805.07 122,035.46 22,230.39

KR3F19020002 KR3F19020002: S&P 500 INDEX S 83088M102 20200608S004880 GT.. -81.000 SKYWORKS SOLUTIONS INC KENTUCKY .. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 136.160000 -7,035.87 11,028.10 3,992.23

KR3F19020002 KR3F19020002: S&P 500 INDEX S 83088M102 20200622S000760 GT.. -24.000 SKYWORKS SOLUTIONS INC KENTUCKY .. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 127.350000 -2,084.70 3,056.15 971.45

KR3F19020002 KR3F19020002: S&P 500 INDEX S 831865209 20200430S000450 GT.. -924.000 AO SMITH CORP KENTUCKY RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 44.060000 -48,593.13 40,703.61 -7,889.52

KR3F19020002 KR3F19020002: S&P 500 INDEX S 831865209 20200608S000130 GT.. -65.000 A O SMITH CORP KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 52.000000 -3,418.35 3,379.43 -38.92

KR3F19020002 KR3F19020002: S&P 500 INDEX S 832696405 20200429S000400 GT.. -769.000 JM SMUCKER CO/THE KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 114.190000 -74,335.61 87,804.39 13,468.78

KR3F19020002 KR3F19020002: S&P 500 INDEX S 832696405 20200608S001770 GT.. -54.000 JM SMUCKER CO/THE KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 107.440000 -5,219.93 5,801.22 581.29

KR3F19020002 KR3F19020002: S&P 500 INDEX S 833034101 20200430S000390 GT.. -370.000 SNAP-ON INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 135.520000 -38,756.89 50,138.51 11,381.62

KR3F19020002 KR3F19020002: S&P 500 INDEX S 833034101 20200608S004160 GT.. -26.000 SNAP-ON INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 152.200000 -2,723.46 3,956.91 1,233.45

KR3F19020002 KR3F19020002: S&P 500 INDEX S 842587107 20200429S000590 GT.. -7,070.000 SOUTHERN CO/THE KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 57.370000 -327,420.54 405,543.90 78,123.36

KR3F19020002 KR3F19020002: S&P 500 INDEX S 842587107 20200608S003310 GT.. -497.000 SOUTHERN CO/THE KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 58.450000 -23,016.69 29,045.27 6,028.58

KR3F19020002 KR3F19020002: S&P 500 INDEX S 844741108 20200429S002760 GT.. -3,193.000 SOUTHWEST AIRLINES CO KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 30.970000 -91,892.09 98,861.07 6,968.98

KR3F19020002 KR3F19020002: S&P 500 INDEX S 854502101 20200429S001620 GT.. -1,025.000 STANLEY BLACK & DECKER INC KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 122.090000 -93,229.60 125,131.79 31,902.19

KR3F19020002 KR3F19020002: S&P 500 INDEX S 854502101 20200608S003230 GT.. -72.000 STANLEY BLACK & DECKER INC KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 146.640000 -6,548.81 10,557.30 4,008.49

KR3F19020002 KR3F19020002: S&P 500 INDEX S 855244109 20200429S000140 GT.. -7,962.000 STARBUCKS CORP KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 76.860000 -368,802.51 611,886.07 243,083.56

KR3F19020002 KR3F19020002: S&P 500 INDEX S 855244109 20200608S004760 GT.. -560.000 STARBUCKS CORP KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 82.140000 -25,939.39 45,993.18 20,053.79

KR3F19020002 KR3F19020002: S&P 500 INDEX S 857477103 20200429S002510 GT.. -2,451.000 STATE STREET CORP KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 64.460000 -136,613.49 157,969.58 21,356.09

KR3F19020002 KR3F19020002: S&P 500 INDEX S 857477103 20200608S001740 GT.. -172.000 STATE STREET CORP KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 70.700000 -9,586.91 12,158.84 2,571.93

KR3F19020002 KR3F19020002: S&P 500 INDEX S 857477103 20200622S004730 GT.. -127.000 STATE STREET CORP KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 65.400000 -7,078.71 8,304.66 1,225.95

KR3F19020002 KR3F19020002: S&P 500 INDEX S 863667101 20200429S000300 GT.. -2,170.000 STRYKER CORP KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 192.680000 -271,798.16 418,090.07 146,291.91

KR3F19020002 KR3F19020002: S&P 500 INDEX S 863667101 20200608S003820 GT.. -153.000 STRYKER CORP KENTUCKY
RETIREMENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 207.030000 -19,163.65 31,673.73 12,510.08

KR3F19020002 KR3F19020002: S&P 500 INDEX S 871607107 20200429S003910 GT.. -1,013.000 SYNOPSYS INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 158.010000 -94,298.24 160,052.99 65,754.75

KR3F19020002 KR3F19020002: S&P 500 INDEX S 871607107 20200608S003770 GT.. -72.000 SYNOPSYS INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 182.970000 -6,702.34 13,173.00 6,470.66

KR3F19020002 KR3F19020002: S&P 500 INDEX S 87165B103 20200429S000790 GT.. -3,805.000 SYNCHRONY FINANCIAL KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 21.050000 -114,931.82 80,064.93 -34,866.89

KR3F19020002 KR3F19020002: S&P 500 INDEX S 87165B103 20200608S002790 GT.. -268.000 SYNCHRONY FINANCIAL KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 25.520000 -8,095.07 6,837.19 -1,257.88

KR3F19020002 KR3F19020002: S&P 500 INDEX S 87165B103 20200622S000460 GT.. -190.000 SYNCHRONY FINANCIAL KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 23.770000 -5,739.04 4,514.77 -1,224.27

KR3F19020002 KR3F19020002: S&P 500 INDEX S 871829107 20200429S003190 GT.. -3,439.000 SYSCO CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 58.600000 -164,563.66 201,495.15 36,931.49
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 871829107 20200608S003880 GT.. -242.000 SYSCO CORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 61.590000 -11,580.23 14,902.63 3,322.40

KR3F19020002 KR3F19020002: S&P 500 INDEX S 872540109 20200429S001250 GT.. -8,175.000 TJX COS INC/THE KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 51.540000 -276,525.50 421,268.87 144,743.37

KR3F19020002 KR3F19020002: S&P 500 INDEX S 872540109 20200608S003400 GT.. -575.000 TJX COS INC/THE KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 57.260000 -19,449.81 32,919.46 13,469.65

KR3F19020002 KR3F19020002: S&P 500 INDEX S 872590104 20200429S002250 GT.. -622.000 T-MOBILE US INC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 89.310000 -51,094.18 55,544.92 4,450.74

KR3F19020002 KR3F19020002: S&P 500 INDEX S 872590104 20200608S002960 GT.. -181.000 T-MOBILE US INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 101.130000 -14,868.24 18,302.76 3,434.52

KR3F19020002 KR3F19020002: S&P 500 INDEX S 874054109 20200429S004510 GT.. -763.000 TAKE-TWO INTERACTIVE SOFTWARE
KEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 121.180000 -83,078.60 92,452.57 9,373.97

KR3F19020002 KR3F19020002: S&P 500 INDEX S 874054109 20200608S002090 GT.. -54.000 TAKE-TWO INTERACTIVE SOFTWARE
KEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 128.910000 -5,879.74 6,960.57 1,080.83

KR3F19020002 KR3F19020002: S&P 500 INDEX S 876030107 20200429S001960 GT.. -1,860.000 TAPESTRY INC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 17.050000 -75,680.37 31,698.34 -43,982.03

KR3F19020002 KR3F19020002: S&P 500 INDEX S 876030107 20200608S003030 GT.. -130.000 TAPESTRY INC KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 17.310000 -5,289.49 2,249.27 -3,040.22

KR3F19020002 KR3F19020002: S&P 500 INDEX S 87612E106 20200429S002850 GT.. -3,416.000 TARGET CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 112.100000 -245,835.22 382,899.51 137,064.29

KR3F19020002 KR3F19020002: S&P 500 INDEX S 87612E106 20200608S002690 GT.. -241.000 TARGET CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 121.530000 -17,343.76 29,286.27 11,942.51

KR3F19020002 KR3F19020002: S&P 500 INDEX S 879369106 20200429S001540 GT.. -312.000 TELEFLEX INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 353.130000 -97,069.39 110,171.78 13,102.39

KR3F19020002 KR3F19020002: S&P 500 INDEX S 879369106 20200608S003680 GT.. -22.000 TELEFLEX INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 376.580000 -6,844.64 8,284.40 1,439.76

KR3F19020002 KR3F19020002: S&P 500 INDEX S 882508104 20200429S003080 GT.. -6,302.000 TEXAS INSTRUMENTS INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 119.400000 -405,572.06 752,394.90 346,822.84

KR3F19020002 KR3F19020002: S&P 500 INDEX S 882508104 20200608S002510 GT.. -443.000 TEXAS INSTRUMENTS INC KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 131.440000 -28,509.75 58,223.31 29,713.56

KR3F19020002 KR3F19020002: S&P 500 INDEX S 882508104 20200622S002660 GT.. -66.000 TEXAS INSTRUMENTS INC KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 124.885000 -4,247.50 8,241.72 3,994.22

KR3F19020002 KR3F19020002: S&P 500 INDEX S 883203101 20200429S001230 GT.. -1,538.000 TEXTRON INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 30.020000 -49,723.24 46,158.19 -3,565.05

KR3F19020002 KR3F19020002: S&P 500 INDEX S 883203101 20200608S002570 GT.. -109.000 TEXTRON INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 39.120000 -3,523.95 4,263.16 739.21

KR3F19020002 KR3F19020002: S&P 500 INDEX S 883203101 20200622S003490 GT.. -39.000 TEXTRON INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 34.510000 -1,260.86 1,345.57 84.71

KR3F19020002 KR3F19020002: S&P 500 INDEX S 883556102 20200429S001390 GT.. -2,703.000 THERMO FISHER SCIENTIFIC INC KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 335.620000 -449,500.55 907,140.54 457,639.99

KR3F19020002 KR3F19020002: S&P 500 INDEX S 883556102 20200608S002680 GT.. -190.000 THERMO FISHER SCIENTIFIC INC KENTU.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 354.200000 -31,596.41 67,295.08 35,698.67

KR3F19020002 KR3F19020002: S&P 500 INDEX S 883556102 20200622S002860 GT.. -47.000 THERMO FISHER SCIENTIFIC INC KENTU.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 352.730000 -7,815.95 16,577.59 8,761.64

KR3F19020002 KR3F19020002: S&P 500 INDEX S 88579Y101 20200429S000370 GT.. -3,877.000 3M CO KENTUCKY RETIREMENT
SYSTEMS UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 156.260000 -454,611.72 605,777.55 151,165.83

KR3F19020002 KR3F19020002: S&P 500 INDEX S 88579Y101 20200608S001080 GT.. -273.000 3M CO KENTUCKY RETIREMENT
SYSTEMS UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 167.410000 -32,011.61 45,699.86 13,688.25

KR3F19020002 KR3F19020002: S&P 500 INDEX S 886547108 20200429S002140 GT.. -727.000 TIFFANY & CO KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 127.360000 -59,895.91 92,583.22 32,687.31

KR3F19020002 KR3F19020002: S&P 500 INDEX S 886547108 20200608S002720 GT.. -52.000 TIFFANY & CO KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 121.990000 -4,284.16 6,342.94 2,058.78

KR3F19020002 KR3F19020002: S&P 500 INDEX S 892356106 20200429S001290 GT.. -798.000 TRACTOR SUPPLY CO KENTUCKY RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 101.120000 -65,437.53 80,685.98 15,248.45

KR3F19020002 KR3F19020002: S&P 500 INDEX S 892356106 20200608S000850 GT.. -57.000 TRACTOR SUPPLY CO KENTUCKY RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 122.130000 -4,674.11 6,960.82 2,286.71

KR3F19020002 KR3F19020002: S&P 500 INDEX S 892356106 20200622S001500 GT.. -75.000 TRACTOR SUPPLY CO KENTUCKY RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 127.670000 -6,150.14 9,574.47 3,424.33

KR3F19020002 KR3F19020002: S&P 500 INDEX S 893641100 20200429S003040 GT.. -336.000 TRANSDIGM GROUP INC KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 371.180000 -115,115.79 124,711.20 9,595.41

KR3F19020002 KR3F19020002: S&P 500 INDEX S 893641100 20200608S004570 GT.. -24.000 TRANSDIGM GROUP INC KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 490.780000 -8,222.56 11,778.27 3,555.71

KR3F19020002 KR3F19020002: S&P 500 INDEX S 89417E109 20200429S001820 GT.. -1,740.000 TRAVELERS COS INC/THE KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 106.000000 -151,049.14 184,422.87 33,373.73

KR3F19020002 KR3F19020002: S&P 500 INDEX S 89417E109 20200608S002860 GT.. -122.000 TRAVELERS COS INC/THE KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 124.360000 -10,590.80 15,170.66 4,579.86

KR3F19020002 KR3F19020002: S&P 500 INDEX S 89417E109 20200622S001280 GT.. -11.000 TRAVELERS COS INC/THE KENTUCKY
RE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 116.560000 -954.91 1,282.05 327.14

KR3F19020002 KR3F19020002: S&P 500 INDEX S 89832Q109 20200429S004360 GT.. -9,041.000 TRUIST FINANCIAL CORP KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 39.200000 -320,470.94 354,331.55 33,860.61

KR3F19020002 KR3F19020002: S&P 500 INDEX S 89832Q109 20200608S004520 GT.. -635.000 TRUIST FINANCIAL CORP KENTUCKY
RET.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 44.310000 -22,508.47 28,131.46 5,622.99

KR3F19020002 KR3F19020002: S&P 500 INDEX S 90184L102 20200429S002830 GT.. -5,234.000 TWITTER INC KENTUCKY RETIREMENT S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 31.090000 -204,739.93 162,682.20 -42,057.73

KR3F19020002 KR3F19020002: S&P 500 INDEX S 90184L102 20200608S001680 GT.. -368.000 TWITTER INC KENTUCKY RETIREMENT S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 34.870000 -14,395.16 12,829.11 -1,566.05
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 902494103 20200429S003020 GT.. -1,990.000 TYSON FOODS INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 63.300000 -90,934.83 125,949.28 35,014.45

KR3F19020002 KR3F19020002: S&P 500 INDEX S 902494103 20200608S004830 GT.. -140.000 TYSON FOODS INC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 64.920000 -6,397.42 9,087.54 2,690.12

KR3F19020002 KR3F19020002: S&P 500 INDEX S 902653104 20200429S002560 GT.. -1,975.000 UDR INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 38.110000 -80,448.41 75,250.77 -5,197.64

KR3F19020002 KR3F19020002: S&P 500 INDEX S 902653104 20200608S002850 GT.. -139.000 UDR INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 41.700000 -5,661.94 5,795.13 133.19

KR3F19020002 KR3F19020002: S&P 500 INDEX S 902973304 20200429S001320 GT.. -9,582.000 US BANCORP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 38.460000 -346,744.22 368,443.70 21,699.48

KR3F19020002 KR3F19020002: S&P 500 INDEX S 902973304 20200608S003240 GT.. -673.000 US BANCORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 42.370000 -24,353.88 28,509.32 4,155.44

KR3F19020002 KR3F19020002: S&P 500 INDEX S 902973304 20200622S003110 GT.. -50.000 US BANCORP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 38.870000 -1,809.35 1,943.07 133.72

KR3F19020002 KR3F19020002: S&P 500 INDEX S 90384S303 20200429S001260 GT.. -386.000 ULTA BEAUTY INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 226.160000 -88,405.44 87,292.93 -1,112.51

KR3F19020002 KR3F19020002: S&P 500 INDEX S 90384S303 20200608S005000 GT.. -27.000 ULTA BEAUTY INC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 252.080000 -6,183.80 6,805.80 622.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 904311107 20200430S000650 GT.. -1,269.000 UNDER ARMOUR INC KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 10.870000 -31,559.13 13,784.20 -17,774.93

KR3F19020002 KR3F19020002: S&P 500 INDEX S 904311107 20200608S000560 GT.. -89.000 UNDER ARMOUR INC KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 11.100000 -2,213.37 987.20 -1,226.17

KR3F19020002 KR3F19020002: S&P 500 INDEX S 904311206 20200429S004320 GT.. -1,311.000 UNDER ARMOUR INC KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 9.790000 -30,797.94 12,824.57 -17,973.37

KR3F19020002 KR3F19020002: S&P 500 INDEX S 904311206 20200608S000570 GT.. -93.000 UNDER ARMOUR INC KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 9.840000 -2,184.75 914.39 -1,270.36

KR3F19020002 KR3F19020002: S&P 500 INDEX S 907818108 20200429S004210 GT.. -4,680.000 UNION PACIFIC CORP KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 163.050000 -401,636.30 763,022.03 361,385.73

KR3F19020002 KR3F19020002: S&P 500 INDEX S 907818108 20200608S003850 GT.. -329.000 UNION PACIFIC CORP KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 184.830000 -28,234.69 60,805.25 32,570.56

KR3F19020002 KR3F19020002: S&P 500 INDEX S 907818108 20200622S004380 GT.. -171.000 UNION PACIFIC CORP KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 167.850000 -14,675.17 28,700.43 14,025.26

KR3F19020002 KR3F19020002: S&P 500 INDEX S 910047109 20200429S003270 GT.. -721.000 UNITED AIRLINES HOLDINGS INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 31.210000 -43,862.49 22,496.50 -21,365.99

KR3F19020002 KR3F19020002: S&P 500 INDEX S 910047109 20200608S000800 GT.. -119.000 UNITED AIRLINES HOLDINGS INC
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 42.405042 -7,239.44 5,045.19 -2,194.25

KR3F19020002 KR3F19020002: S&P 500 INDEX S 911312106 20200429S003230 GT.. -4,724.000 UNITED PARCEL SERVICE INC
KENTUCKY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 96.110000 -415,421.43 453,978.17 38,556.74

KR3F19020002 KR3F19020002: S&P 500 INDEX S 911312106 20200608S004050 GT.. -332.000 UNITED PARCEL SERVICE INC
KENTUCKY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 106.650000 -29,195.58 35,404.52 6,208.94

KR3F19020002 KR3F19020002: S&P 500 INDEX S 911363109 20200430S000310 GT.. -506.000 UNITED RENTALS INC KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 127.980000 -53,747.16 64,752.64 11,005.48

KR3F19020002 KR3F19020002: S&P 500 INDEX S 911363109 20200608S005120 GT.. -36.000 UNITED RENTALS INC KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 161.360000 -3,823.91 5,808.56 1,984.65

KR3F19020002 KR3F19020002: S&P 500 INDEX S 911363109 20200622S004990 GT.. -98.000 UNITED RENTALS INC KENTUCKY
RETIRE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 155.510000 -10,409.53 15,238.90 4,829.37

KR3F19020002 KR3F19020002: S&P 500 INDEX S 91324P102 20200429S004330 GT.. -6,387.000 UNITEDHEALTH GROUP INC KENTUCKY
R.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 287.650000 -909,136.38 1,837,132.04 927,995.66

KR3F19020002 KR3F19020002: S&P 500 INDEX S 91324P102 20200608S000870 GT.. -449.000 UNITEDHEALTH GROUP INC KENTUCKY
R.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 311.850000 -63,911.42 140,014.18 76,102.76

KR3F19020002 KR3F19020002: S&P 500 INDEX S 913903100 20200429S001240 GT.. -542.000 UNIVERSAL HEALTH SERVICES INC
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 110.530000 -63,841.64 59,901.86 -3,939.78

KR3F19020002 KR3F19020002: S&P 500 INDEX S 913903100 20200608S004770 GT.. -38.000 UNIVERSAL HEALTH SERVICES INC
KENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 109.160000 -4,475.98 4,147.69 -328.29

KR3F19020002 KR3F19020002: S&P 500 INDEX S 91529Y106 20200429S000290 GT.. -1,391.000 UNUM GROUP KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 18.040000 -39,477.19 25,082.65 -14,394.54

KR3F19020002 KR3F19020002: S&P 500 INDEX S 91529Y106 20200608S000530 GT.. -98.000 UNUM GROUP KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 18.570000 -2,781.28 1,819.07 -962.21

KR3F19020002 KR3F19020002: S&P 500 INDEX S 918204108 20200429S002780 GT.. -2,208.000 VF CORP KENTUCKY RETIREMENT SYST.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 60.280000 -133,036.69 133,078.73 42.04

KR3F19020002 KR3F19020002: S&P 500 INDEX S 918204108 20200608S001320 GT.. -155.000 VF CORP KENTUCKY RETIREMENT SYST.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 68.310000 -9,339.08 10,586.65 1,247.57

KR3F19020002 KR3F19020002: S&P 500 INDEX S 918204108 20200622S003420 GT.. -26.000 VF CORP KENTUCKY RETIREMENT SYST.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 63.290000 -1,566.56 1,645.30 78.74

KR3F19020002 KR3F19020002: S&P 500 INDEX S 91913Y100 20200429S003500 GT.. -2,768.000 VALERO ENERGY CORP KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 66.280000 -128,573.91 183,438.22 54,864.31

KR3F19020002 KR3F19020002: S&P 500 INDEX S 91913Y100 20200608S000720 GT.. -195.000 VALERO ENERGY CORP KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 74.640000 -9,057.77 14,553.01 5,495.24

KR3F19020002 KR3F19020002: S&P 500 INDEX S 92220P105 20200429S003860 GT.. -612.000 VARIAN MEDICAL SYSTEMS INC KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 115.700000 -50,824.28 70,802.24 19,977.96

KR3F19020002 KR3F19020002: S&P 500 INDEX S 92220P105 20200608S001800 GT.. -43.000 VARIAN MEDICAL SYSTEMS INC KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 132.370000 -3,570.99 5,691.46 2,120.47

KR3F19020002 KR3F19020002: S&P 500 INDEX S 92276F100 20200429S004310 GT.. -2,513.000 VENTAS INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 32.660000 -135,189.33 82,053.91 -53,135.42
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 92276F100 20200608S004500 GT.. -177.000 VENTAS INC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 43.270000 -9,521.89 7,657.29 -1,864.60

KR3F19020002 KR3F19020002: S&P 500 INDEX S 92343E102 20200429S003750 GT.. -697.000 VERISIGN INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 211.390000 -79,272.67 147,330.34 68,057.67

KR3F19020002 KR3F19020002: S&P 500 INDEX S 92343E102 20200608S000970 GT.. -49.000 VERISIGN INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 211.280000 -5,572.97 10,352.12 4,779.15

KR3F19020002 KR3F19020002: S&P 500 INDEX S 92343V104 20200429S002740 GT.. -27,881.000 VERIZON COMMUNICATIONS INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 58.120000 -1,326,791.06 1,620,198.79 293,407.73

KR3F19020002 KR3F19020002: S&P 500 INDEX S 92343V104 20200608S001310 GT.. -1,960.000 VERIZON COMMUNICATIONS INC
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 57.740000 -93,271.78 113,153.19 19,881.41

KR3F19020002 KR3F19020002: S&P 500 INDEX S 92345Y106 20200429S002550 GT.. -1,104.000 VERISK ANALYTICS INC KENTUCKY RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 153.070000 -115,080.01 168,977.26 53,897.25

KR3F19020002 KR3F19020002: S&P 500 INDEX S 92345Y106 20200608S002100 GT.. -78.000 VERISK ANALYTICS INC KENTUCKY RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 166.130000 -8,130.65 12,957.26 4,826.61

KR3F19020002 KR3F19020002: S&P 500 INDEX S 92532F100 20200429S001550 GT.. -1,734.000 VERTEX PHARMACEUTICALS INC KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 251.050000 -228,451.61 435,298.06 206,846.45

KR3F19020002 KR3F19020002: S&P 500 INDEX S 92532F100 20200608S003320 GT.. -121.000 VERTEX PHARMACEUTICALS INC KENTU.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 265.690000 -15,941.55 32,146.86 16,205.31

KR3F19020002 KR3F19020002: S&P 500 INDEX S 92532F100 20200622S003140 GT.. -26.000 VERTEX PHARMACEUTICALS INC KENTU.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 293.270000 -3,425.46 7,624.65 4,199.19

KR3F19020002 KR3F19020002: S&P 500 INDEX S 92556H206 20200430S000280 GT.. -3,643.000 VIACOMCBS INC KENTUCKY RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 18.990000 -162,428.17 69,151.72 -93,276.45

KR3F19020002 KR3F19020002: S&P 500 INDEX S 92556H206 20200608S005080 GT.. -256.000 VIACOMCBS INC KENTUCKY RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 24.820000 -11,414.11 6,351.85 -5,062.26

KR3F19020002 KR3F19020002: S&P 500 INDEX S 92556H206 20200622S004980 GT.. -12,482.000 VIACOMCBS INC KENTUCKY RETIREMEN.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 23.690000 -556,527.14 295,598.42 -260,928.72

KR3F19020002 KR3F19020002: S&P 500 INDEX S 92826C839 20200430S000180 GT.. -11,540.000 VISA INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 181.790000 -1,025,475.43 2,097,723.68 1,072,248.25

KR3F19020002 KR3F19020002: S&P 500 INDEX S 92826C839 20200608S000060 GT.. -811.000 VISA INC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 199.610000 -72,067.64 161,874.05 89,806.41

KR3F19020002 KR3F19020002: S&P 500 INDEX S 929042109 20200429S001020 GT.. -1,068.000 VORNADO REALTY TRUST KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 44.290000 -66,817.03 47,292.66 -19,524.37

KR3F19020002 KR3F19020002: S&P 500 INDEX S 929042109 20200608S000140 GT.. -75.000 VORNADO REALTY TRUST KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 43.760000 -4,692.21 3,281.36 -1,410.85

KR3F19020002 KR3F19020002: S&P 500 INDEX S 929160109 20200429S004400 GT.. -892.000 VULCAN MATERIALS CO KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 116.650000 -75,906.35 104,042.81 28,136.46

KR3F19020002 KR3F19020002: S&P 500 INDEX S 929160109 20200608S003340 GT.. -63.000 VULCAN MATERIALS CO KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 124.130000 -5,361.10 7,819.54 2,458.44

KR3F19020002 KR3F19020002: S&P 500 INDEX S 929160109 20200622S002190 GT.. -110.000 VULCAN MATERIALS CO KENTUCKY
RETI.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 120.050000 -9,360.65 13,204.37 3,843.72

KR3F19020002 KR3F19020002: S&P 500 INDEX S 92939U106 20200429S000880 GT.. -2,127.000 WEC ENERGY GROUP INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 93.310000 -126,276.53 198,450.03 72,173.50

KR3F19020002 KR3F19020002: S&P 500 INDEX S 92939U106 20200608S003130 GT.. -149.000 WEC ENERGY GROUP INC KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 92.850000 -8,845.89 13,833.22 4,987.33

KR3F19020002 KR3F19020002: S&P 500 INDEX S 929740108 20200429S000990 GT.. -1,228.000 WESTINGHOUSE AIR BRAKE TECHNOL K.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 59.180000 -84,459.89 72,662.22 -11,797.67

KR3F19020002 KR3F19020002: S&P 500 INDEX S 929740108 20200608S000920 GT.. -86.000 WESTINGHOUSE AIR BRAKE TECHNOL K.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 70.680000 -5,914.94 6,077.69 162.75

KR3F19020002 KR3F19020002: S&P 500 INDEX S 931142103 20200429S001280 GT.. -9,563.000 WALMART INC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 123.600000 -772,284.10 1,181,888.95 409,604.85

KR3F19020002 KR3F19020002: S&P 500 INDEX S 931142103 20200608S000770 GT.. -673.000 WALMART INC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 121.560000 -54,349.81 81,803.02 27,453.21

KR3F19020002 KR3F19020002: S&P 500 INDEX S 931427108 20200429S001570 GT.. -5,054.000 WALGREENS BOOTS ALLIANCE INC
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 45.360000 -268,263.27 229,206.46 -39,056.81

KR3F19020002 KR3F19020002: S&P 500 INDEX S 931427108 20200608S005020 GT.. -356.000 WALGREENS BOOTS ALLIANCE INC
KENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 45.350000 -18,896.27 16,141.57 -2,754.70

KR3F19020002 KR3F19020002: S&P 500 INDEX S 94106L109 20200429S001610 GT.. -2,631.000 WASTE MANAGEMENT INC KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 100.940000 -171,359.72 265,547.54 94,187.82

KR3F19020002 KR3F19020002: S&P 500 INDEX S 94106L109 20200608S003700 GT.. -185.000 WASTE MANAGEMENT INC KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 112.200000 -12,049.24 20,755.15 8,705.91

KR3F19020002 KR3F19020002: S&P 500 INDEX S 941848103 20200429S003210 GT.. -434.000 WATERS CORP KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 192.650000 -60,004.66 83,604.99 23,600.33

KR3F19020002 KR3F19020002: S&P 500 INDEX S 941848103 20200608S004700 GT.. -31.000 WATERS CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 208.930000 -4,286.05 6,476.45 2,190.40

KR3F19020002 KR3F19020002: S&P 500 INDEX S 941848103 20200622S002590 GT.. -57.000 WATERS CORP KENTUCKY RETIREMENT
.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 190.370000 -7,880.80 10,850.42 2,969.62

KR3F19020002 KR3F19020002: S&P 500 INDEX S 949746101 20200429S000760 GT.. -25,945.000 WELLS FARGO & CO KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 30.000000 -1,041,252.12 778,138.20 -263,113.92

KR3F19020002 KR3F19020002: S&P 500 INDEX S 949746101 20200608S003390 GT.. -1,824.000 WELLS FARGO & CO KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 31.670000 -73,202.69 57,751.12 -15,451.57

KR3F19020002 KR3F19020002: S&P 500 INDEX S 95040Q104 20200429S002450 GT.. -2,736.000 WELLTOWER INC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 52.540000 -181,521.04 143,725.74 -37,795.30

KR3F19020002 KR3F19020002: S&P 500 INDEX S 95040Q104 20200608S001820 GT.. -192.000 WELLTOWER INC KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 61.600000 -12,738.32 11,825.49 -912.83

KR3F19020002 KR3F19020002: S&P 500 INDEX S 958102105 20200429S004000 GT.. -2,005.000 WESTERN DIGITAL CORP KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 47.730000 -93,814.56 95,681.49 1,866.93
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 958102105 20200608S004170 GT.. -141.000 WESTERN DIGITAL CORP KENTUCKY
RET.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 48.460000 -6,597.43 6,831.64 234.21

KR3F19020002 KR3F19020002: S&P 500 INDEX S 959802109 20200430S000360 GT.. -2,826.000 WESTERN UNION CO/THE KENTUCKY
RE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 19.960000 -55,315.72 56,384.51 1,068.79

KR3F19020002 KR3F19020002: S&P 500 INDEX S 959802109 20200608S000350 GT.. -199.000 WESTERN UNION CO/THE KENTUCKY
RE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 24.550000 -3,895.20 4,883.85 988.65

KR3F19020002 KR3F19020002: S&P 500 INDEX S 96145D105 20200429S001580 GT.. -1,739.000 WESTROCK CO KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 34.150000 -66,658.00 59,372.49 -7,285.51

KR3F19020002 KR3F19020002: S&P 500 INDEX S 96145D105 20200608S003150 GT.. -122.000 WESTROCK CO KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 32.050000 -4,676.41 3,909.09 -767.32

KR3F19020002 KR3F19020002: S&P 500 INDEX S 962166104 20200429S001810 GT.. -5,023.000 WEYERHAEUSER CO KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 22.360000 -124,256.63 112,274.12 -11,982.51

KR3F19020002 KR3F19020002: S&P 500 INDEX S 962166104 20200608S001480 GT.. -353.000 WEYERHAEUSER CO KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 23.420000 -8,732.35 8,264.42 -467.93

KR3F19020002 KR3F19020002: S&P 500 INDEX S 963320106 20200430S000370 GT.. -426.000 WHIRLPOOL CORP KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 122.500000 -42,555.86 52,180.64 9,624.78

KR3F19020002 KR3F19020002: S&P 500 INDEX S 963320106 20200608S000450 GT.. -30.000 WHIRLPOOL CORP KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 136.850000 -2,996.89 4,105.17 1,108.28

KR3F19020002 KR3F19020002: S&P 500 INDEX S 969457100 20200429S002640 GT.. -8,171.000 WILLIAMS COS INC/THE KENTUCKY RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 19.460000 -193,211.78 158,942.86 -34,268.92

KR3F19020002 KR3F19020002: S&P 500 INDEX S 969457100 20200608S003010 GT.. -574.000 WILLIAMS COS INC/THE KENTUCKY RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 21.140000 -13,572.83 12,129.78 -1,443.05

KR3F19020002 KR3F19020002: S&P 500 INDEX S 983134107 20200430S000340 GT.. -652.000 WYNN RESORTS LTD KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 89.030000 -72,393.94 58,041.38 -14,352.56

KR3F19020002 KR3F19020002: S&P 500 INDEX S 983134107 20200608S000420 GT.. -45.000 WYNN RESORTS LTD KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 101.610000 -4,996.51 4,572.00 -424.51

KR3F19020002 KR3F19020002: S&P 500 INDEX S 983134107 20200625S003730 GT.. -16.000 WYNN RESORTS LTD KENTUCKY
RETIRE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 75.210000 -1,748.79 1,203.21 -545.58

KR3F19020002 KR3F19020002: S&P 500 INDEX S 98389B100 20200429S002050 GT.. -3,535.000 XCEL ENERGY INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 65.080000 -150,738.51 230,026.20 79,287.69

KR3F19020002 KR3F19020002: S&P 500 INDEX S 98389B100 20200608S002970 GT.. -249.000 XCEL ENERGY INC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 65.260000 -10,617.79 16,247.51 5,629.72

KR3F19020002 KR3F19020002: S&P 500 INDEX S 983919101 20200429S003800 GT.. -1,695.000 XILINX INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 91.700000 -98,523.60 155,415.35 56,891.75

KR3F19020002 KR3F19020002: S&P 500 INDEX S 983919101 20200608S003210 GT.. -120.000 XILINX INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 96.200000 -6,975.12 11,542.84 4,567.72

KR3F19020002 KR3F19020002: S&P 500 INDEX S 983919101 20200622S001910 GT.. -200.000 XILINX INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 95.480000 -11,625.20 19,094.07 7,468.87

KR3F19020002 KR3F19020002: S&P 500 INDEX S 98419M100 20200429S003310 GT.. -1,214.000 XYLEM INC/NY KENTUCKY RETIREMENT .. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 73.790000 -57,934.80 89,569.97 31,635.17

KR3F19020002 KR3F19020002: S&P 500 INDEX S 98419M100 20200608S003960 GT.. -86.000 XYLEM INC/NY KENTUCKY RETIREMENT .. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 72.750000 -4,104.11 6,255.71 2,151.60

KR3F19020002 KR3F19020002: S&P 500 INDEX S 98419M100 20200622S002540 GT.. -2.000 XYLEM INC/NY KENTUCKY RETIREMENT .. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 65.290000 -95.44 130.55 35.11

KR3F19020002 KR3F19020002: S&P 500 INDEX S 98421M106 20200429S000170 GT.. -1,254.000 XEROX HOLDINGS CORP KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 19.290000 -32,600.94 24,179.71 -8,421.23

KR3F19020002 KR3F19020002: S&P 500 INDEX S 98421M106 20200608S001050 GT.. -88.000 XEROX HOLDINGS CORP KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 18.460000 -2,287.79 1,623.78 -664.01

KR3F19020002 KR3F19020002: S&P 500 INDEX S 988498101 20200429S000390 GT.. -2,039.000 YUM! BRANDS INC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 87.460000 -127,624.04 178,311.70 50,687.66

KR3F19020002 KR3F19020002: S&P 500 INDEX S 988498101 20200608S003560 GT.. -144.000 YUM! BRANDS INC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 96.520000 -9,013.17 13,897.49 4,884.32

KR3F19020002 KR3F19020002: S&P 500 INDEX S 989207105 20200429S000940 GT.. -364.000 ZEBRA TECHNOLOGIES CORP
KENTUCKY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 244.970000 -89,192.40 89,164.37 -28.03

KR3F19020002 KR3F19020002: S&P 500 INDEX S 989207105 20200608S002580 GT.. -26.000 ZEBRA TECHNOLOGIES CORP
KENTUCKY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 277.550000 -6,370.89 7,215.94 845.05

KR3F19020002 KR3F19020002: S&P 500 INDEX S 98956P102 20200429S000720 GT.. -1,387.000 ZIMMER BIOMET HOLDINGS INC
KENTUC.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 120.860000 -129,241.53 167,618.71 38,377.18

KR3F19020002 KR3F19020002: S&P 500 INDEX S 98956P102 20200608S004590 GT.. -97.000 ZIMMER BIOMET HOLDINGS INC
KENTUC.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 137.400000 -9,038.52 13,326.77 4,288.25

KR3F19020002 KR3F19020002: S&P 500 INDEX S 989701107 20200430S000470 GT.. -1,149.000 ZIONS BANCORP NA KENTUCKY
RETIREM.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 32.140000 -45,601.25 36,919.42 -8,681.83

KR3F19020002 KR3F19020002: S&P 500 INDEX S 989701107 20200608S000150 GT.. -81.000 ZIONS BANCORP NA KENTUCKY
RETIREM.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 38.610000 -3,214.71 3,126.73 -87.98

KR3F19020002 KR3F19020002: S&P 500 INDEX S 989701107 20200622S001600 GT.. -43.000 ZIONS BANCORP NA KENTUCKY
RETIREM.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 36.080000 -1,706.57 1,551.08 -155.49

KR3F19020002 KR3F19020002: S&P 500 INDEX S 98978V103 20200429S002980 GT.. -3,211.000 ZOETIS INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 125.550000 -215,465.47 403,108.06 187,642.59

KR3F19020002 KR3F19020002: S&P 500 INDEX S 98978V103 20200608S004420 GT.. -226.000 ZOETIS INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 141.010000 -15,165.12 31,865.85 16,700.73

KR3F19020002 KR3F19020002: S&P 500 INDEX S 98978V103 20200622S001760 GT.. -42.000 ZOETIS INC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 137.400000 -2,818.30 5,770.35 2,952.05

KR3F19020002 KR3F19020002: S&P 500 INDEX S G0176J109 20200429S002210 GT.. -627.000 ALLEGION PLC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 102.360000 -39,895.91 64,173.60 24,277.69
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KR3F19020002 KR3F19020002: S&P 500 INDEX S G0176J109 20200608S002230 GT.. -44.000 ALLEGION PLC KENTUCKY RETIREMENT
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 115.350000 -2,799.71 5,074.95 2,275.24

KR3F19020002 KR3F19020002: S&P 500 INDEX S G0177J108 20200429S002340 GT.. -2,213.000 ALLERGAN PLC KENTUCKY RETIREMENT
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 189.290000 -448,286.91 418,872.91 -29,414.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S G0250X107 20200429S001910 GT.. -10,922.000 AMCOR PLC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 9.240000 -114,205.67 100,835.12 -13,370.55

KR3F19020002 KR3F19020002: S&P 500 INDEX S G0250X107 20200608S002620 GT.. -767.000 AMCOR PLC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 10.880000 -8,020.12 8,339.02 318.90

KR3F19020002 KR3F19020002: S&P 500 INDEX S G0250X107 20200622S005040 GT.. -267.000 AMCOR PLC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 10.310000 -2,791.88 2,750.70 -41.18

KR3F19020002 KR3F19020002: S&P 500 INDEX S G0403H108 20200429S003000 GT.. -1,578.000 AON PLC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 170.610000 -172,507.79 269,204.79 96,697.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S G0403H108 20200608S003690 GT.. -111.000 AON PLC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 200.200000 -12,134.58 22,220.87 10,086.29

KR3F19020002 KR3F19020002: S&P 500 INDEX S G0403H108 20200622S000350 GT.. -110.000 AON PLC KENTUCKY RETIREMENT
SYSTE.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 186.790000 -12,025.26 20,545.61 8,520.35

KR3F19020002 KR3F19020002: S&P 500 INDEX S G1151C101 20200429S003670 GT.. -4,281.000 ACCENTURE PLC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 187.560000 -490,729.70 802,894.50 312,164.80

KR3F19020002 KR3F19020002: S&P 500 INDEX S G1151C101 20200608S003530 GT.. -301.000 ACCENTURE PLC KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 208.490000 -34,503.54 62,751.84 28,248.30

KR3F19020002 KR3F19020002: S&P 500 INDEX S G1890L107 20200430S000620 GT.. -1,023.000 CAPRI HOLDINGS LTD KENTUCKY
RETIRE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 16.560000 -53,929.95 16,932.83 -36,997.12

KR3F19020002 KR3F19020002: S&P 500 INDEX S G1890L107 20200608S000070 GT.. -3,574.000 CAPRI HOLDINGS LTD KENTUCKY
RETIRE.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 20.860000 -188,412.17 74,525.18 -113,886.99

KR3F19020002 KR3F19020002: S&P 500 INDEX S G29183103 20200429S001760 GT.. -2,786.000 EATON CORP PLC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 85.780000 -179,624.02 238,956.89 59,332.87

KR3F19020002 KR3F19020002: S&P 500 INDEX S G29183103 20200608S000780 GT.. -196.000 EATON CORP PLC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 95.430000 -12,636.87 18,702.39 6,065.52

KR3F19020002 KR3F19020002: S&P 500 INDEX S G29183103 20200622S001430 GT.. -127.000 EATON CORP PLC KENTUCKY
RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 89.340000 -8,188.17 11,344.97 3,156.80

KR3F19020002 KR3F19020002: S&P 500 INDEX S G3223R108 20200429S003390 GT.. -275.000 EVEREST RE GROUP LTD KENTUCKY
RET.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 184.450000 -68,298.27 50,720.56 -17,577.71

KR3F19020002 KR3F19020002: S&P 500 INDEX S G3223R108 20200608S004360 GT.. -19.000 EVEREST RE GROUP LTD KENTUCKY
RET.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 226.150000 -4,718.79 4,296.61 -422.18

KR3F19020002 KR3F19020002: S&P 500 INDEX S G47567105 20200429S002620 GT.. -2,703.000 IHS MARKIT LTD KENTUCKY
RETIREMENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 68.290000 -147,949.33 184,563.52 36,614.19

KR3F19020002 KR3F19020002: S&P 500 INDEX S G47567105 20200608S002560 GT.. -190.000 IHS MARKIT LTD KENTUCKY
RETIREMENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 73.560000 -10,399.69 13,974.66 3,574.97

KR3F19020002 KR3F19020002: S&P 500 INDEX S G491BT108 20200430S000590 GT.. -2,509.000 INVESCO LTD KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 8.620000 -52,275.71 21,608.28 -30,667.43

KR3F19020002 KR3F19020002: S&P 500 INDEX S G491BT108 20200608S000520 GT.. -176.000 INVESCO LTD KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 10.410000 -3,667.01 1,830.79 -1,836.22

KR3F19020002 KR3F19020002: S&P 500 INDEX S G491BT108 20200622S005070 GT.. -113.000 INVESCO LTD KENTUCKY RETIREMENT
S.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 11.090000 -2,354.39 1,252.29 -1,102.10

KR3F19020002 KR3F19020002: S&P 500 INDEX S G51502105 20200429S000630 GT.. -5,200.000 JOHNSON CONTROLS INTERNATIONAL
K.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 30.630000 -196,331.29 159,233.48 -37,097.81

KR3F19020002 KR3F19020002: S&P 500 INDEX S G51502105 20200608S002060 GT.. -366.000 JOHNSON CONTROLS INTERNATIONAL
K.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 36.050000 -13,818.70 13,191.25 -627.45

KR3F19020002 KR3F19020002: S&P 500 INDEX S G5494J103 20200429S001630 GT.. -3,621.000 LINDE PLC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 188.690000 -529,348.29 683,204.23 153,855.94

KR3F19020002 KR3F19020002: S&P 500 INDEX S G5494J103 20200608S003520 GT.. -254.000 LINDE PLC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 221.280000 -37,131.86 56,201.96 19,070.10

KR3F19020002 KR3F19020002: S&P 500 INDEX S G5494J103 20200622S002500 GT.. -212.000 LINDE PLC KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 208.050000 -30,991.95 44,104.03 13,112.08

KR3F19020002 KR3F19020002: S&P 500 INDEX S G5960L103 20200429S004540 GT.. -9,036.000 MEDTRONIC PLC KENTUCKY
RETIREMEN.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 99.140000 -760,351.06 895,741.47 135,390.41

KR3F19020002 KR3F19020002: S&P 500 INDEX S G5960L103 20200608S002730 GT.. -635.000 MEDTRONIC PLC KENTUCKY
RETIREMEN.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 102.040000 -53,433.26 64,789.20 11,355.94

KR3F19020002 KR3F19020002: S&P 500 INDEX S G6095L109 20200429S000410 GT.. -1,721.000 APTIV PLC KENTUCKY RETIREMENT SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 71.660000 -91,394.62 123,311.22 31,916.60

KR3F19020002 KR3F19020002: S&P 500 INDEX S G6095L109 20200608S001690 GT.. -121.000 APTIV PLC KENTUCKY RETIREMENT SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 85.850000 -6,425.77 10,386.71 3,960.94

KR3F19020002 KR3F19020002: S&P 500 INDEX S G6518L108 20200430S000510 GT.. -2,399.000 NIELSEN HOLDINGS PLC KENTUCKY
RETI.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 13.960000 -77,924.40 33,471.30 -44,453.10

KR3F19020002 KR3F19020002: S&P 500 INDEX S G6518L108 20200608S000260 GT.. -169.000 NIELSEN HOLDINGS PLC KENTUCKY
RETI.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 16.260000 -5,489.46 2,746.60 -2,742.86

KR3F19020002 KR3F19020002: S&P 500 INDEX S G66721104 20200430S000580 GT.. -1,434.000 NORWEGIAN CRUISE LINE HOLDINGS
KE.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 16.410000 -66,913.50 23,520.65 -43,392.85

KR3F19020002 KR3F19020002: S&P 500 INDEX S G66721104 20200625S005160 GT.. -7.000 NORWEGIAN CRUISE LINE HOLDINGS
KE.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 15.800000 -289.19 110.54 -178.65

KR3F19020002 KR3F19020002: S&P 500 INDEX S G7945M107 20200429S000130 GT.. -1,559.000 SEAGATE TECHNOLOGY PLC KENTUCKY
.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 51.060000 -55,876.98 79,589.09 23,712.11
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KR3F19020002 KR3F19020002: S&P 500 INDEX S G7945M107 20200608S001540 GT.. -109.000 SEAGATE TECHNOLOGY PLC KENTUCKY
.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 54.390000 -3,906.73 5,927.55 2,020.82

KR3F19020002 KR3F19020002: S&P 500 INDEX S G7S00T104 20200429S003930 GT.. -1,133.000 PENTAIR PLC KENTUCKY RETIREMENT
S.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 35.240000 -36,126.82 39,917.53 3,790.71

KR3F19020002 KR3F19020002: S&P 500 INDEX S G7S00T104 20200608S001120 GT.. -79.000 PENTAIR PLC KENTUCKY RETIREMENT
S.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 41.860000 -2,518.99 3,306.27 787.28

KR3F19020002 KR3F19020002: S&P 500 INDEX S G8473T100 20200429S000550 GT.. -572.000 STERIS PLC KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 146.860000 -85,380.03 83,997.77 -1,382.26

KR3F19020002 KR3F19020002: S&P 500 INDEX S G8473T100 20200608S004070 GT.. -40.000 STERIS PLC KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 163.910000 -5,970.63 6,555.95 585.32

KR3F19020002 KR3F19020002: S&P 500 INDEX S G87110105 20200429S002890 GT.. -2,833.000 TECHNIPFMC PLC KENTUCKY
RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 9.270000 -78,112.33 26,240.07 -51,872.26

KR3F19020002 KR3F19020002: S&P 500 INDEX S G87110105 20200608S002650 GT.. -199.000 TECHNIPFMC PLC KENTUCKY
RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 9.590000 -5,486.89 1,906.87 -3,580.02

KR3F19020002 KR3F19020002: S&P 500 INDEX S G87110105 20200625S004840 GT.. -119.000 TECHNIPFMC PLC KENTUCKY
RETIREME.. UBS SECU.. 6/24/2020 6/24/2020 6/26/2020 7.090000 -3,108.89 842.80 -2,266.09

KR3F19020002 KR3F19020002: S&P 500 INDEX S G8994E103 20200429S001140 GT.. -1,615.000 TRANE TECHNOLOGIES PLC KENTUCKY .. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 90.340000 -90,671.11 145,883.76 55,212.65

KR3F19020002 KR3F19020002: S&P 500 INDEX S G8994E103 20200608S000760 GT.. -114.000 TRANE TECHNOLOGIES PLC KENTUCKY .. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 102.010000 -6,400.31 11,628.02 5,227.71

KR3F19020002 KR3F19020002: S&P 500 INDEX S G96629103 20200429S001950 GT.. -866.000 WILLIS TOWERS WATSON PLC KENTUCK.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 175.260000 -120,765.63 151,765.30 30,999.67

KR3F19020002 KR3F19020002: S&P 500 INDEX S G96629103 20200608S002440 GT.. -61.000 WILLIS TOWERS WATSON PLC KENTUCK.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 206.810000 -8,506.59 12,614.67 4,108.08

KR3F19020002 KR3F19020002: S&P 500 INDEX S G96629103 20200622S003840 GT.. -14.000 WILLIS TOWERS WATSON PLC KENTUCK.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 188.850000 -1,952.33 2,643.73 691.40

KR3F19020002 KR3F19020002: S&P 500 INDEX S G97822103 20200429S000660 GT.. -918.000 PERRIGO CO PLC KENTUCKY RETIREME.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 54.330000 -99,704.96 49,866.94 -49,838.02

KR3F19020002 KR3F19020002: S&P 500 INDEX S G97822103 20200608S001110 GT.. -64.000 PERRIGO CO PLC KENTUCKY RETIREME.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 55.610000 -6,951.11 3,558.48 -3,392.63

KR3F19020002 KR3F19020002: S&P 500 INDEX S G97822103 20200622S001300 GT.. -25.000 PERRIGO CO PLC KENTUCKY RETIREME.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 54.870000 -2,715.28 1,371.52 -1,343.76

KR3F19020002 KR3F19020002: S&P 500 INDEX S H1467J104 20200429S001180 GT.. -3,055.000 CHUBB LTD KENTUCKY RETIREMENT
SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 112.070000 -339,648.20 342,343.37 2,695.17

KR3F19020002 KR3F19020002: S&P 500 INDEX S H1467J104 20200608S001960 GT.. -215.000 CHUBB LTD KENTUCKY RETIREMENT
SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 140.670000 -23,903.23 30,241.77 6,338.54

KR3F19020002 KR3F19020002: S&P 500 INDEX S H2906T109 20200429S004470 GT.. -974.000 GARMIN LTD KENTUCKY RETIREMENT
SY.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 82.910000 -61,123.90 80,745.24 19,621.34

KR3F19020002 KR3F19020002: S&P 500 INDEX S H2906T109 20200608S003510 GT.. -69.000 GARMIN LTD KENTUCKY RETIREMENT
SY.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 96.530000 -4,330.13 6,659.90 2,329.77

KR3F19020002 KR3F19020002: S&P 500 INDEX S H84989104 20200429S004440 GT.. -2,255.000 TE CONNECTIVITY LTD KENTUCKY
RETIR.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 78.380000 -127,878.11 176,726.08 48,847.97

KR3F19020002 KR3F19020002: S&P 500 INDEX S H84989104 20200608S004480 GT.. -158.000 TE CONNECTIVITY LTD KENTUCKY
RETIR.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 91.040000 -8,959.97 14,382.81 5,422.84

KR3F19020002 KR3F19020002: S&P 500 INDEX S H84989104 20200622S001460 GT.. -15.000 TE CONNECTIVITY LTD KENTUCKY
RETIR.. UBS SECU.. 6/19/2020 6/19/2020 6/23/2020 80.700000 -850.63 1,210.36 359.73

KR3F19020002 KR3F19020002: S&P 500 INDEX S N53745100 20200429S002120 GT.. -1,731.000 LYONDELLBASELL INDUSTRIES NV
KENT.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 59.930000 -112,427.11 103,723.55 -8,703.56

KR3F19020002 KR3F19020002: S&P 500 INDEX S N53745100 20200608S003800 GT.. -121.000 LYONDELLBASELL INDUSTRIES NV
KENT.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 74.870000 -7,858.86 9,058.15 1,199.29

KR3F19020002 KR3F19020002: S&P 500 INDEX S N59465109 20200429S003940 GT.. -3,480.000 MYLAN NV KENTUCKY RETIREMENT SYS.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 17.320000 -139,959.56 60,246.16 -79,713.40

KR3F19020002 KR3F19020002: S&P 500 INDEX S N59465109 20200608S004290 GT.. -244.000 MYLAN NV KENTUCKY RETIREMENT SYS.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 17.670000 -9,813.26 4,309.55 -5,503.71

KR3F19020002 KR3F19020002: S&P 500 INDEX S V7780T103 20200429S002590 GT.. -1,159.000 ROYAL CARIBBEAN CRUISES LTD
KENTU.. UBS SECU.. 4/29/2020 4/29/2020 5/1/2020 48.060000 -93,567.24 55,691.61 -37,875.63

KR3F19020002 KR3F19020002: S&P 500 INDEX S V7780T103 20200608S000320 GT.. -82.000 ROYAL CARIBBEAN CRUISES LTD
KENTU.. UBS SECU.. 6/5/2020 6/5/2020 6/9/2020 69.440000 -6,619.94 5,693.33 -926.61
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GRAND TOTAL -
58,871,724.2..

-
89,852,061.30 -6.74 -18,275.87

INTEREST 0.000 4,068.51 4,068.51 0.00

U.S. DOLLAR 0.000 4,068.51 4,068.51 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IT 996085619 20200402S000010 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/2/2020 4/2/2020 4/1/2020 0.000000 3,375.18 3,375.18 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IT 996085619 20200504S000010 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/4/2020 5/4/2020 5/1/2020 0.000000 613.51 613.51 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IT 996085619 20200602S000010 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/2/2020 6/2/2020 6/1/2020 0.000000 79.82 79.82 0.00

INTEREST ACCRUAL 15,452,807... 0.00 -6.74 0.00

U.S. DOLLAR 15,452,807... 0.00 -6.74 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IA 996085619 20200402A000080 15,464,007.400 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/31/2020 3/31/2020 4/1/2020 0.000000 0.00 9.80 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IA 996085619 20200403A000050 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/31/2020 3/31/2020 4/1/2020 0.000000 0.00 -9.80 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IA 996085619 20200504A000020 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/30/2020 4/30/2020 5/1/2020 0.000000 0.00 -4.03 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IA 996085619 20200602A000020 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/31/2020 5/31/2020 6/1/2020 0.000000 0.00 -1.97 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IA 912828UH1 20200414A000051 -1,400.000 US TREAS-CPI INFLAT 0.125% 01/15/2023
.. 3/31/2020 3/31/2020 7/15/2020 0.000000 0.00 -0.37 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IA 912828UH1 20200414A000052 -1,400.000 US TREAS-CPI INFLAT 0.125% 01/15/2023
.. 4/13/2020 4/13/2020 7/15/2020 0.000000 0.00 -0.06 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IA 912828UH1 20200414A000062 11,165,000.004 US TREAS-CPI INFLAT 0.125% 01/15/2023
.. 3/31/2020 3/31/2020 7/15/2020 0.000000 0.00 306.73 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IA 912828UH1 20200414A000063 11,165,000.004 US TREAS-CPI INFLAT 0.125% 01/15/2023
.. 4/13/2020 4/13/2020 7/15/2020 0.000000 0.00 498.44 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IA 912828UH1 20200414A000071 -11,169,200.000 US TREAS-CPI INFLAT 0.125% 01/15/2023
.. 3/31/2020 3/31/2020 7/15/2020 0.000000 0.00 -306.85 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IA 912828UH1 20200414A000072 -11,169,200.000 US TREAS-CPI INFLAT 0.125% 01/15/2023
.. 4/13/2020 4/13/2020 7/15/2020 0.000000 0.00 -498.63 0.00

MANUAL JOURNAL ENTRIES 0.000 0.00 0.00 0.00

U.S. DOLLAR 0.000 0.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20200514A000040 0.000 REV MAR BNY REBATE GL ACCT:(71042C) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 18.02 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20200514A000030 0.000 REV MAR BNY SL BANK FEE GL
ACCT:(22.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 282.92 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20200514A000070 0.000 APR BNY SL BANK FEE GL ACCT:(220390) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -18.53 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20200608A000050 0.000 REV APR BNY SL BANK FEE GL
ACCT:(220.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 18.53 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20200514A000040 0.000 REV MAR BNY REBATE GL ACCT:(220391) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -18.02 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20200514A000020 0.000 REV MAR BNY SL GROSS EARN GL
ACCT:.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -1,868.34 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20200514A000060 0.000 APR BNY SL GROSS EARN GL
ACCT:(1203.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 123.59 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20200608A000040 0.000 REV APR BNY SL GROSS EARN GL
ACCT:(.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -123.59 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20200514A000030 0.000 REV MAR BNY SL BANK FEE GL
ACCT:(71.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -282.92 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20200514A000070 0.000 APR BNY SL BANK FEE GL ACCT:(710480) 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 18.53 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20200608A000050 0.000 REV APR BNY SL BANK FEE GL
ACCT:(710.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 -18.53 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20200514A000020 0.000 REV MAR BNY SL GROSS EARN GL
ACCT:.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 1,868.34 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20200514A000060 0.000 APR BNY SL GROSS EARN GL
ACCT:(6250.. 4/30/2020 4/30/2020 4/30/2020 0.000000 0.00 -123.59 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20200608A000040 0.000 REV APR BNY SL GROSS EARN GL
ACCT:(.. 5/31/2020 5/31/2020 5/31/2020 0.000000 0.00 123.59 0.00

PURCHASES 29,774,122... 29,774,122.10 -
29,774,122.10 0.00

U.S. DOLLAR 29,774,122... 29,774,122.10 -
29,774,122.10 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS B 996085619 20200402S000060 3,375.180 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/2/2020 4/2/2020 4/2/2020 1.000000 3,375.18 -3,375.18 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS B 996085619 20200414S000120 8,751,219.610 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/14/2020 4/14/2020 4/14/2020 1.000000 8,751,219.61 -8,751,219.61 0.00
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KR3F39010002 KR3F39010002: INTERNAL TIPS B 996085619 20200415S000050 21,018,833.980 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 4/15/2020 4/15/2020 4/15/2020 1.000000 21,018,833.98 -21,018,833.98 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS B 996085619 20200504S000030 613.510 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 5/4/2020 5/4/2020 5/4/2020 1.000000 613.51 -613.51 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS B 996085619 20200602S000030 79.820 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 6/2/2020 6/2/2020 6/2/2020 1.000000 79.82 -79.82 0.00

RECEIPTS AND DISBURSEMENT TRANSACTIONS 36,629.500 -
44,929,895.72

-
44,966,525.22 0.00

U.S. DOLLAR 36,629.500 -
44,929,895.72

-
44,966,525.22 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS CW 99VVARLW7 20200401S000050 348.. 0.000 TRANSFER TO KR3F9001002 KRS INS
REA.. 4/1/2020 4/1/2020 0.000000 -15,400,000.00 -15,400,000.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS CW 99VVARLW7 20200406S000050
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

REA.. 4/6/2020 4/6/2020 0.000000 -11,333.40 -11,333.40 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS CW 99VVARLW7 20200415S000010
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

REA.. 4/15/2020 4/15/2020 0.000000 -1,603.44 -1,603.44 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS CW 99VVARLW7 20200416S000060 349.. 0.000 TRANSFER TO KR3F9001002 KRS INS
REA.. 4/16/2020 4/16/2020 0.000000 -29,500,000.00 -29,500,000.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS CW 99VVARLW7 20200420S000010
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

REA.. 4/20/2020 4/20/2020 0.000000 -54,498.49 -54,498.49 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS CW 99VVARLW7 20200511S000010
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

REA.. 5/11/2020 5/11/2020 0.000000 -613.51 -613.51 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS CW 99VVARLW7 20200514S000050
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

REA.. 5/14/2020 5/14/2020 0.000000 -105.06 -105.06 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS CW 99VVARLW7 20200608S000010
TRA.. 0.000 TRANSFER TO KR3F9001002 KRS INS

REA.. 6/8/2020 6/8/2020 0.000000 -79.82 -79.82 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828B25 20200401S000040 994.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 994.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828B25 20200402S000050 765.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/2/2020 4/2/2020 4/2/2020 0.000000 765.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828B25 20200403S000040 841.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/3/2020 4/3/2020 4/3/2020 0.000000 841.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828B25 20200406S000040 2,295.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/6/2020 4/6/2020 4/6/2020 0.000000 2,295.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828B25 20200407S000040 765.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/7/2020 4/7/2020 4/7/2020 0.000000 765.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828B25 20200408S000040 765.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/8/2020 4/8/2020 4/8/2020 0.000000 765.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828B25 20200409S000040 765.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/9/2020 4/9/2020 4/9/2020 0.000000 765.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828B25 20200413S000040 841.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/13/2020 4/13/2020 4/13/2020 0.000000 841.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828B25 20200413S000080 2,295.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/10/2020 4/10/2020 4/10/2020 0.000000 2,295.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828NM8 20200401S000010 810.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 810.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828NM8 20200402S000020 594.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/2/2020 4/2/2020 4/2/2020 0.000000 594.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828NM8 20200403S000010 594.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/3/2020 4/3/2020 4/3/2020 0.000000 594.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828NM8 20200406S000010 1,728.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/6/2020 4/6/2020 4/6/2020 0.000000 1,728.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828NM8 20200407S000010 594.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/7/2020 4/7/2020 4/7/2020 0.000000 594.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828NM8 20200408S000010 594.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/8/2020 4/8/2020 4/8/2020 0.000000 594.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828NM8 20200409S000010 540.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/9/2020 4/9/2020 4/9/2020 0.000000 540.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828NM8 20200413S000010 594.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/13/2020 4/13/2020 4/13/2020 0.000000 594.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828NM8 20200413S000050 1,782.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/10/2020 4/10/2020 4/10/2020 0.000000 1,782.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828NM8 20200414S000010 594.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/14/2020 4/14/2020 4/14/2020 0.000000 594.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828PP9 20200401S000020 798.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 798.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828PP9 20200402S000030 627.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/2/2020 4/2/2020 4/2/2020 0.000000 627.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828PP9 20200403S000020 627.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/3/2020 4/3/2020 4/3/2020 0.000000 627.00 0.00 0.00
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KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828PP9 20200406S000020 1,824.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/6/2020 4/6/2020 4/6/2020 0.000000 1,824.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828PP9 20200407S000020 627.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/7/2020 4/7/2020 4/7/2020 0.000000 627.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828PP9 20200408S000020 627.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/8/2020 4/8/2020 4/8/2020 0.000000 627.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828PP9 20200409S000020 570.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/9/2020 4/9/2020 4/9/2020 0.000000 570.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828PP9 20200413S000020 627.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/13/2020 4/13/2020 4/13/2020 0.000000 627.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828PP9 20200413S000060 1,881.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/10/2020 4/10/2020 4/10/2020 0.000000 1,881.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828PP9 20200414S000020 570.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/14/2020 4/14/2020 4/14/2020 0.000000 570.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828SA9 20200401S000030 1,050.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/1/2020 4/1/2020 4/1/2020 0.000000 1,050.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828SA9 20200402S000040 700.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/2/2020 4/2/2020 4/2/2020 0.000000 700.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828SA9 20200403S000030 700.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/3/2020 4/3/2020 4/3/2020 0.000000 700.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828SA9 20200406S000030 2,240.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/6/2020 4/6/2020 4/6/2020 0.000000 2,240.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828SA9 20200407S000030 700.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/7/2020 4/7/2020 4/7/2020 0.000000 700.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828SA9 20200408S000030 770.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/8/2020 4/8/2020 4/8/2020 0.000000 770.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828SA9 20200409S000030 700.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/9/2020 4/9/2020 4/9/2020 0.000000 700.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828SA9 20200413S000030 770.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/13/2020 4/13/2020 4/13/2020 0.000000 770.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828SA9 20200413S000070 2,170.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/10/2020 4/10/2020 4/10/2020 0.000000 2,170.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828SA9 20200414S000030 700.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 4/14/2020 4/14/2020 4/14/2020 0.000000 700.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SDC 912828UH1 20200324S000050 -1,400.000 US TREAS-CPI INFLAT 0.125% 01/15/2023
.. 3/24/2020 3/24/2020 3/24/2020 0.000000 -1,400.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS CD NA9123459 20200511A000070 0.000 BNY SL REBATE MARCH 2020 4/14/2020 4/14/2020 0.000000 18.02 18.02 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS CW NA9123459 20200408A000070 0.000 BNY SL BANK FEE FEBRUARY 2020 3/13/2020 3/13/2020 0.000000 -354.76 -354.76 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS CW NA9123459 20200511A000060 0.000 BNY SL BANK FEE MARCH 2020 4/14/2020 4/14/2020 0.000000 -282.92 -282.92 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS CW NA9123459 20200608A000080 0.000 BNY SL BANK FEE APRIL 2020 5/14/2020 5/14/2020 0.000000 -18.53 -18.53 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS CDC NA9123459 20200313S000070 GL.. 0.000 3/13/2020 3/13/2020 0.000000 -2,010.44 -2,010.44 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS CD NA9123459 20200408A000060 0.000 BNY SL GROSS EARN FEBRUARY 2020 3/13/2020 3/13/2020 0.000000 2,365.20 2,365.20 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS CD NA9123459 20200414S000040 GL.. 0.000 CREDIT - SEC LENDING EARNINGS FOR
M.. 4/14/2020 4/14/2020 0.000000 1,603.44 1,603.44 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS CDC NA9123459 20200414S000040 GL.. 0.000 4/14/2020 4/14/2020 0.000000 -1,603.44 -1,603.44 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS CD NA9123459 20200511A000050 0.000 BNY SL GROSS EARN MARCH 2020 4/14/2020 4/14/2020 0.000000 1,868.34 1,868.34 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS CD NA9123459 20200514S000010 GL.. 0.000 CREDIT - SEC LENDING EARNINGS FOR
A.. 5/14/2020 5/14/2020 0.000000 105.06 105.06 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS CDC NA9123459 20200514S000010 GL.. 0.000 5/14/2020 5/14/2020 0.000000 -105.06 -105.06 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS CD NA9123459 20200608A000070 0.000 BNY SL GROSS EARN APRIL 2020 5/14/2020 5/14/2020 0.000000 123.59 123.59 0.00

SALES -
104,135,283...

-
74,700,356.19 74,736,578.81 -18,275.87

U.S. DOLLAR -
104,135,283...

-
74,700,356.19 74,736,578.81 -18,275.87

KR3F39010002 KR3F39010002: INTERNAL TIPS S 996085619 20200401S000060 -15,400,000.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/1/2020 4/1/2020 4/1/2020 1.000000 -15,400,000.00 15,400,000.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS S 996085619 20200406S000060 -11,333.400 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/6/2020 4/6/2020 4/6/2020 1.000000 -11,333.40 11,333.40 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS S 996085619 20200416S000040 -29,500,000.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/16/2020 4/16/2020 4/16/2020 1.000000 -29,500,000.00 29,500,000.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS S 996085619 20200420S000020 -54,498.490 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 4/20/2020 4/20/2020 4/20/2020 1.000000 -54,498.49 54,498.49 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS S 996085619 20200511S000020 -613.510 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 5/11/2020 5/11/2020 5/11/2020 1.000000 -613.51 613.51 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS S 996085619 20200608S000020 -79.820 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 6/8/2020 6/8/2020 6/8/2020 1.000000 -79.82 79.82 0.00

Transaction Detail

INTERNAL TIPS - KR3F39010002 Period :  4/1/2020 to 6/30/2020
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Reporting

Account

Number

Source Account
Trans.

Code

Link

Ref

Mellon

Security ID

Transaction

No./Client Ref
Shares/Par Transaction Description

Broker

Name

Reported

Date

Trade

Date

Contract

Settle Date
Base Price Base Cost

Base Txn

Amount
Base Gain/Loss

KR3F39010002 KR3F39010002: INTERNAL TIPS S 912828B25 20200413A000090 -8,467,173.000 US TREAS-CPI INFLAT 0.625% 01/15/2024
..

BARCLAYS.
. 4/13/2020 4/13/2020 4/14/2020 103.181196 -8,575,904.15 8,736,530.41 160,626.26

KR3F39010002 KR3F39010002: INTERNAL TIPS IS 912828B25 20200413A000090 -8,467,173.000 US TREAS-CPI INFLAT 0.625% 01/15/2024
..

BARCLAYS.
. 4/13/2020 4/13/2020 4/14/2020 103.181196 0.00 13,085.76 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS S 912828NM8 20200414A000090 -6,395,220.000 US TREAS-CPI INFLAT 1.250% 07/15/2020
..

BARCLAYS.
. 4/14/2020 4/14/2020 4/15/2020 99.133369 -6,304,434.31 6,339,797.10 35,362.79

KR3F39010002 KR3F39010002: INTERNAL TIPS IS 912828NM8 20200414A000090 -6,395,220.000 US TREAS-CPI INFLAT 1.250% 07/15/2020
..

BARCLAYS.
. 4/14/2020 4/14/2020 4/15/2020 99.133369 0.00 19,986.75 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS S 912828PP9 20200414A000100 -6,729,876.000 US TREAS-CPI INFLAT 1.125% 01/15/2021
..

BARCLAYS.
. 4/14/2020 4/14/2020 4/15/2020 99.415511 -6,607,417.00 6,690,540.64 83,123.64

KR3F39010002 KR3F39010002: INTERNAL TIPS IS 912828PP9 20200414A000100 -6,729,876.000 US TREAS-CPI INFLAT 1.125% 01/15/2021
..

BARCLAYS.
. 4/14/2020 4/14/2020 4/15/2020 99.415511 0.00 18,929.54 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS S 912828SA9 20200414A000110 -7,987,910.000 US TREAS-CPI INFLAT 0.125% 01/15/2022
..

BARCLAYS.
. 4/14/2020 4/14/2020 4/15/2020 99.508969 -8,241,892.94 7,948,686.95 -293,205.99

KR3F39010002 KR3F39010002: INTERNAL TIPS IS 912828SA9 20200414A000110 -7,987,910.000 US TREAS-CPI INFLAT 0.125% 01/15/2022
..

BARCLAYS.
. 4/14/2020 4/14/2020 4/15/2020 99.508969 0.00 2,496.44 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SC 912828UH1 20200323S000070 11,165,000.004 US TREAS-CPI INFLAT 0.125% 01/15/2023
..

BARCLAYS.
. 3/23/2020 3/23/2020 3/24/2020 98.078125 11,118,679.62 -10,950,422.66 168,256.96

KR3F39010002 KR3F39010002: INTERNAL TIPS ISC 912828UH1 20200323S000070 11,165,000.004 US TREAS-CPI INFLAT 0.125% 01/15/2023
..

BARCLAYS.
. 3/23/2020 3/23/2020 3/24/2020 98.078125 0.00 -2,645.55 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS S 912828UH1 20200414A000070 -11,169,200.000 US TREAS-CPI INFLAT 0.125% 01/15/2023
..

BARCLAYS.
. 3/23/2020 3/23/2020 3/24/2020 98.041244 -11,122,862.19 10,950,422.66 -172,439.53

KR3F39010002 KR3F39010002: INTERNAL TIPS IS 912828UH1 20200414A000070 -11,169,200.000 US TREAS-CPI INFLAT 0.125% 01/15/2023
..

BARCLAYS.
. 3/23/2020 3/23/2020 3/24/2020 98.041244 0.00 2,645.55 0.00

Transaction Detail

INTERNAL TIPS - KR3F39010002 Period :  4/1/2020 to 6/30/2020
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Mellon

Security

ID

Security Description Shares/Par
Local

Price

Base

Price
Local Cost Base Cost

Local Market

Value

Base Market

Value

Percent of

Total

Local

Unrealized

Gain/Loss

Net

Unrealized

Gain/Loss

Base

Grand Total 113,651,615.2
3

123,477,971.5
2 100.00 9,826,356.29

CASH & CASH EQUIVALENTS 106,455.52 106,455.52 0.09 0.00

U.S. DOLLAR 106,455.52 106,455.52 106,455.52 106,455.52 0.09 0.00 0.00
996085619 EB TEMP IVN FD VAR RT 12/31/49 FEE CL 12 105,984.680 1.00 1.00 105,984.68 105,984.68 105,984.68 105,984.68 0.09 0.00 0.00

INTEREST RECEIVABLE 0.000 1.00 1.00 28.33 28.33 28.33 28.33 0.00 0.00 0.00

RECEIVABLE ON SECURITIES LENDING INCOME 0.000 1.00 1.00 465.33 465.33 465.33 465.33 0.00 0.00 0.00

PAYABLE FOR SEC LENDING AGENT FEES 0.000 1.00 1.00 -78.03 -78.03 -78.03 -78.03 0.00 0.00 0.00

PAYABLE FOR SEC LENDING BROKER REBATES 0.000 1.00 1.00 55.21 55.21 55.21 55.21 0.00 0.00 0.00

EQUITY 113,545,159.7
1

123,371,516.0
0 99.91 9,826,356.29

U.S. DOLLAR 113,545,159.7
1

113,545,159.7
1

123,371,516.0
0

123,371,516.0
0 99.91 9,826,356.29 9,826,356.29

464287507 ISHARES CORE S&P MIDCAP ETF 693,800.000 177.82 177.82 113,545,159.71 113,545,159.71 123,371,516.00 123,371,516.00 99.91 9,826,356.29 9,826,356.29

Asset Detail
Acct Base Currency Code : USD

INTERNAL US MID CAP - KR2F10100002 As Of Date : 6/30/2020 Accounting Status : FINAL
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Mellon

Security

ID

Security Description Shares/Par
Local

Price

Base

Price
Local Cost Base Cost

Local Market

Value

Base Market

Value

Percent of

Total

Local

Unrealized

Gain/Loss

Net

Unrealized

Gain/Loss

Base

Grand Total 259,169,453.1
2

275,436,259.1
1 100.00 16,266,805.99

CASH & CASH EQUIVALENTS 655,901.22 655,901.22 0.24 0.00

U.S. DOLLAR 655,901.22 655,901.22 655,901.22 655,901.22 0.24 0.00 0.00
996085619 EB TEMP IVN FD VAR RT 12/31/49 FEE CL 12 323,753.710 1.00 1.00 323,753.71 323,753.71 323,753.71 323,753.71 0.12 0.00 0.00

CASH 0.000 1.00 1.00 60.63 60.63 60.63 60.63 0.00 0.00 0.00

DIVIDENDS RECEIVABLE 0.000 1.00 1.00 324,927.63 324,927.63 324,927.63 324,927.63 0.12 0.00 0.00

INTEREST RECEIVABLE 0.000 1.00 1.00 53.07 53.07 53.07 53.07 0.00 0.00 0.00

RECEIVABLE ON SECURITIES LENDING INCOME 0.000 1.00 1.00 6,263.26 6,263.26 6,263.26 6,263.26 0.00 0.00 0.00

PAYABLE FOR SEC LENDING AGENT FEES 0.000 1.00 1.00 -1,252.64 -1,252.64 -1,252.64 -1,252.64 0.00 0.00 0.00

PAYABLE FOR SEC LENDING BROKER REBATES 0.000 1.00 1.00 2,095.56 2,095.56 2,095.56 2,095.56 0.00 0.00 0.00

EQUITY 258,513,551.9
0

274,780,357.8
9 99.76 16,266,805.99

U.S. DOLLAR 258,513,551.9
0

258,513,551.9
0

274,780,357.8
9

274,780,357.8
9 99.76 16,266,805.99 16,266,805.99

001055102 AFLAC INC 13,924.000 36.03 36.03 582,251.55 582,251.55 501,681.72 501,681.72 0.18 -80,569.83 -80,569.83

00206R102 AT&T INC 39,468.000 30.23 30.23 1,369,007.94 1,369,007.94 1,193,117.64 1,193,117.64 0.43 -175,890.30 -175,890.30

002824100 ABBOTT LABORATORIES 8,936.000 91.43 91.43 505,778.72 505,778.72 817,018.48 817,018.48 0.30 311,239.76 311,239.76

00287Y109 ABBVIE INC 4,460.000 98.18 98.18 406,377.30 406,377.30 437,882.80 437,882.80 0.16 31,505.50 31,505.50

00507V109 ACTIVISION BLIZZARD INC 31,327.000 75.90 75.90 1,923,659.67 1,923,659.67 2,377,719.30 2,377,719.30 0.86 454,059.63 454,059.63

00724F101 ADOBE INC 1,977.000 435.31 435.31 421,641.00 421,641.00 860,607.87 860,607.87 0.31 438,966.87 438,966.87

00751Y106 ADVANCE AUTO PARTS INC 2,747.000 142.45 142.45 406,023.12 406,023.12 391,310.15 391,310.15 0.14 -14,712.97 -14,712.97

007903107 ADVANCED MICRO DEVICES INC 5,458.000 52.61 52.61 114,523.66 114,523.66 287,145.38 287,145.38 0.10 172,621.72 172,621.72

00846U101 AGILENT TECHNOLOGIES INC 8,739.000 88.37 88.37 568,200.79 568,200.79 772,265.43 772,265.43 0.28 204,064.64 204,064.64

009158106 AIR PRODUCTS AND CHEMICALS INC 4,263.000 241.46 241.46 787,032.31 787,032.31 1,029,343.98 1,029,343.98 0.37 242,311.67 242,311.67

00971T101 AKAMAI TECHNOLOGIES INC 11,048.000 107.09 107.09 824,447.44 824,447.44 1,183,130.32 1,183,130.32 0.43 358,682.88 358,682.88

012653101 ALBEMARLE CORP 3,247.000 77.21 77.21 256,046.13 256,046.13 250,700.87 250,700.87 0.09 -5,345.26 -5,345.26

015271109 ALEXANDRIA REAL ESTATE EQUITIE 4,278.000 162.25 162.25 571,335.99 571,335.99 694,105.50 694,105.50 0.25 122,769.51 122,769.51

015351109 ALEXION PHARMACEUTICALS INC 4,395.000 112.24 112.24 493,377.62 493,377.62 493,294.80 493,294.80 0.18 -82.82 -82.82

016255101 ALIGN TECHNOLOGY INC 1,082.000 274.44 274.44 278,785.42 278,785.42 296,944.08 296,944.08 0.11 18,158.66 18,158.66

017175100 ALLEGHANY CORP 1,013.000 489.14 489.14 597,582.57 597,582.57 495,498.82 495,498.82 0.18 -102,083.75 -102,083.75

018802108 ALLIANT ENERGY CORP 15,858.000 47.84 47.84 667,541.38 667,541.38 758,646.72 758,646.72 0.28 91,105.34 91,105.34

020002101 ALLSTATE CORP/THE 8,368.000 96.99 96.99 747,120.15 747,120.15 811,612.32 811,612.32 0.29 64,492.17 64,492.17

02043Q107 ALNYLAM PHARMACEUTICALS INC 3,930.000 148.11 148.11 596,446.28 596,446.28 582,072.30 582,072.30 0.21 -14,373.98 -14,373.98

02079K305 ALPHABET INC-CL A 606.000 1,418.05 1,418.05 690,529.64 690,529.64 859,338.30 859,338.30 0.31 168,808.66 168,808.66

02156K103 ALTICE USA INC 10,866.000 22.54 22.54 255,975.80 255,975.80 244,919.64 244,919.64 0.09 -11,056.16 -11,056.16

023135106 AMAZON.COM INC 482.000 2,758.82 2,758.82 1,317,984.42 1,317,984.42 1,329,751.24 1,329,751.24 0.48 11,766.82 11,766.82

023608102 AMEREN CORP 18,436.000 70.36 70.36 1,126,533.57 1,126,533.57 1,297,156.96 1,297,156.96 0.47 170,623.39 170,623.39

025537101 AMERICAN ELECTRIC POWER CO INC 16,487.000 79.64 79.64 1,327,806.08 1,327,806.08 1,313,024.68 1,313,024.68 0.48 -14,781.40 -14,781.40

026874784 AMERICAN INTERNATIONAL GROUP I 8,262.000 31.18 31.18 415,421.77 415,421.77 257,609.16 257,609.16 0.09 -157,812.61 -157,812.61

030420103 AMERICAN WATER WORKS CO INC 9,429.000 128.66 128.66 901,923.59 901,923.59 1,213,135.14 1,213,135.14 0.44 311,211.55 311,211.55

031100100 AMETEK INC 5,171.000 89.37 89.37 323,246.02 323,246.02 462,132.27 462,132.27 0.17 138,886.25 138,886.25

031162100 AMGEN INC 3,241.000 235.86 235.86 753,589.22 753,589.22 764,422.26 764,422.26 0.28 10,833.04 10,833.04

032095101 AMPHENOL CORP 3,255.000 95.81 95.81 229,911.00 229,911.00 311,861.55 311,861.55 0.11 81,950.55 81,950.55

Asset Detail
Acct Base Currency Code : USD

KRS INTERNAL EQUITY - KR2F10110002 As Of Date : 6/30/2020 Accounting Status : FINAL
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032654105 ANALOG DEVICES INC 5,974.000 122.64 122.64 664,612.86 664,612.86 732,651.36 732,651.36 0.27 68,038.50 68,038.50

035710409 ANNALY CAPITAL MANAGEMENT INC 81,456.000 6.56 6.56 844,158.11 844,158.11 534,351.36 534,351.36 0.19 -309,806.75 -309,806.75

03662Q105 ANSYS INC 2,718.000 291.73 291.73 388,574.19 388,574.19 792,922.14 792,922.14 0.29 404,347.95 404,347.95

036752103 ANTHEM INC 904.000 262.98 262.98 187,843.47 187,843.47 237,733.92 237,733.92 0.09 49,890.45 49,890.45

037833100 APPLE INC 2,834.000 364.80 364.80 668,753.99 668,753.99 1,033,843.20 1,033,843.20 0.38 365,089.21 365,089.21

038222105 APPLIED MATERIALS INC 8,892.000 60.45 60.45 447,673.18 447,673.18 537,521.40 537,521.40 0.20 89,848.22 89,848.22

039483102 ARCHER-DANIELS-MIDLAND CO 13,534.000 39.90 39.90 589,895.52 589,895.52 540,006.60 540,006.60 0.20 -49,888.92 -49,888.92

049560105 ATMOS ENERGY CORP 10,247.000 99.58 99.58 1,068,871.12 1,068,871.12 1,020,396.26 1,020,396.26 0.37 -48,474.86 -48,474.86

053332102 AUTOZONE INC 862.000 1,128.12 1,128.12 797,426.73 797,426.73 972,439.44 972,439.44 0.35 175,012.71 175,012.71

053484101 AVALONBAY COMMUNITIES INC 2,359.000 154.64 154.64 431,205.41 431,205.41 364,795.76 364,795.76 0.13 -66,409.65 -66,409.65

05722G100 BAKER HUGHES CO 12,361.000 15.39 15.39 176,978.62 176,978.62 190,235.79 190,235.79 0.07 13,257.17 13,257.17

058498106 BALL CORP 3,197.000 69.49 69.49 162,919.62 162,919.62 222,159.53 222,159.53 0.08 59,239.91 59,239.91

060505104 BANK OF AMERICA CORP 46,484.000 23.75 23.75 1,153,915.19 1,153,915.19 1,103,995.00 1,103,995.00 0.40 -49,920.19 -49,920.19

064058100 BANK OF NEW YORK MELLON CORP/T 21,259.000 38.65 38.65 851,888.16 851,888.16 821,660.35 821,660.35 0.30 -30,227.81 -30,227.81

071813109 BAXTER INTERNATIONAL INC 7,965.000 86.10 86.10 498,384.84 498,384.84 685,786.50 685,786.50 0.25 187,401.66 187,401.66

084670702 BERKSHIRE HATHAWAY INC 4,954.000 178.51 178.51 884,710.76 884,710.76 884,338.54 884,338.54 0.32 -372.22 -372.22

086516101 BEST BUY CO INC 8,542.000 87.27 87.27 389,485.07 389,485.07 745,460.34 745,460.34 0.27 355,975.27 355,975.27

09061G101 BIOMARIN PHARMACEUTICAL INC 12,070.000 123.34 123.34 1,456,094.63 1,456,094.63 1,488,713.80 1,488,713.80 0.54 32,619.17 32,619.17

09062X103 BIOGEN INC 4,005.000 267.55 267.55 1,053,505.24 1,053,505.24 1,071,537.75 1,071,537.75 0.39 18,032.51 18,032.51

09073M104 BIO-TECHNE CORP 1,193.000 264.07 264.07 301,253.38 301,253.38 315,035.51 315,035.51 0.11 13,782.13 13,782.13

09247X101 BLACKROCK INC 1,019.000 544.09 544.09 548,810.47 548,810.47 554,427.71 554,427.71 0.20 5,617.24 5,617.24

09260D107 BLACKSTONE GROUP INC/THE 4,515.000 56.66 56.66 249,216.71 249,216.71 255,819.90 255,819.90 0.09 6,603.19 6,603.19

099724106 BORGWARNER INC 13,092.000 35.30 35.30 491,712.56 491,712.56 462,147.60 462,147.60 0.17 -29,564.96 -29,564.96

101121101 BOSTON PROPERTIES INC 3,041.000 90.38 90.38 272,770.10 272,770.10 274,845.58 274,845.58 0.10 2,075.48 2,075.48

101137107 BOSTON SCIENTIFIC CORP 7,107.000 35.11 35.11 218,862.26 218,862.26 249,526.77 249,526.77 0.09 30,664.51 30,664.51

110122108 BRISTOL-MYERS SQUIBB CO 26,167.000 58.80 58.80 1,418,887.46 1,418,887.46 1,538,619.60 1,538,619.60 0.56 119,732.14 119,732.14

11133T103 BROADRIDGE FINANCIAL SOLUTIONS 5,997.000 126.19 126.19 599,784.73 599,784.73 756,761.43 756,761.43 0.27 156,976.70 156,976.70

115637209 BROWN-FORMAN CORP 10,741.000 63.66 63.66 559,531.75 559,531.75 683,772.06 683,772.06 0.25 124,240.31 124,240.31

122017106 BURLINGTON STORES INC 2,729.000 196.93 196.93 513,981.55 513,981.55 537,421.97 537,421.97 0.20 23,440.42 23,440.42

12504L109 CBRE GROUP INC 9,138.000 45.22 45.22 413,495.06 413,495.06 413,220.36 413,220.36 0.15 -274.70 -274.70

12514G108 CDW CORP/DE 3,728.000 116.18 116.18 317,134.75 317,134.75 433,119.04 433,119.04 0.16 115,984.29 115,984.29

12541W209 CH ROBINSON WORLDWIDE INC 8,031.000 79.06 79.06 622,254.34 622,254.34 634,930.86 634,930.86 0.23 12,676.52 12,676.52

12572Q105 CME GROUP INC 7,859.000 162.54 162.54 1,137,701.13 1,137,701.13 1,277,401.86 1,277,401.86 0.46 139,700.73 139,700.73

125896100 CMS ENERGY CORP 27,282.000 58.42 58.42 1,335,593.89 1,335,593.89 1,593,814.44 1,593,814.44 0.58 258,220.55 258,220.55

126408103 CSX CORP 5,328.000 69.74 69.74 359,679.96 359,679.96 371,574.72 371,574.72 0.13 11,894.76 11,894.76

126650100 CVS HEALTH CORP 4,307.000 64.97 64.97 272,148.56 272,148.56 279,825.79 279,825.79 0.10 7,677.23 7,677.23

127097103 CABOT OIL & GAS CORP 35,156.000 17.18 17.18 743,288.19 743,288.19 603,980.08 603,980.08 0.22 -139,308.11 -139,308.11

127387108 CADENCE DESIGN SYSTEMS INC 9,020.000 95.96 95.96 438,638.24 438,638.24 865,559.20 865,559.20 0.31 426,920.96 426,920.96

14040H105 CAPITAL ONE FINANCIAL CORP 3,483.000 62.59 62.59 272,459.57 272,459.57 218,000.97 218,000.97 0.08 -54,458.60 -54,458.60

143658300 CARNIVAL CORP 29,720.000 16.42 16.42 947,017.13 947,017.13 488,002.40 488,002.40 0.18 -459,014.73 -459,014.73

149123101 CATERPILLAR INC 3,087.000 126.50 126.50 376,822.37 376,822.37 390,505.50 390,505.50 0.14 13,683.13 13,683.13

150870103 CELANESE CORP 2,444.000 86.34 86.34 240,693.81 240,693.81 211,014.96 211,014.96 0.08 -29,678.85 -29,678.85

15135B101 CENTENE CORP 10,691.000 63.55 63.55 662,295.25 662,295.25 679,413.05 679,413.05 0.25 17,117.80 17,117.80

156700106 CENTURYLINK INC 56,225.000 10.03 10.03 629,909.90 629,909.90 563,936.75 563,936.75 0.20 -65,973.15 -65,973.15
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156782104 CERNER CORP 10,334.000 68.55 68.55 679,585.89 679,585.89 708,395.70 708,395.70 0.26 28,809.81 28,809.81

16119P108 CHARTER COMMUNICATIONS INC 997.000 510.04 510.04 393,846.49 393,846.49 508,509.88 508,509.88 0.18 114,663.39 114,663.39

166764100 CHEVRON CORP 5,789.000 89.23 89.23 673,738.05 673,738.05 516,552.47 516,552.47 0.19 -157,185.58 -157,185.58

169656105 CHIPOTLE MEXICAN GRILL INC 447.000 1,052.36 1,052.36 223,318.25 223,318.25 470,404.92 470,404.92 0.17 247,086.67 247,086.67

171340102 CHURCH & DWIGHT CO INC 14,523.000 77.30 77.30 951,776.90 951,776.90 1,122,627.90 1,122,627.90 0.41 170,851.00 170,851.00

172062101 CINCINNATI FINANCIAL CORP 14,555.000 64.03 64.03 1,049,768.30 1,049,768.30 931,956.65 931,956.65 0.34 -117,811.65 -117,811.65

17275R102 CISCO SYSTEMS INC 13,539.000 46.64 46.64 559,674.32 559,674.32 631,458.96 631,458.96 0.23 71,784.64 71,784.64

172908105 CINTAS CORP 3,960.000 266.36 266.36 685,326.75 685,326.75 1,054,785.60 1,054,785.60 0.38 369,458.85 369,458.85

172967424 CITIGROUP INC 5,219.000 51.10 51.10 348,564.50 348,564.50 266,690.90 266,690.90 0.10 -81,873.60 -81,873.60

174610105 CITIZENS FINANCIAL GROUP INC 12,856.000 25.24 25.24 423,481.05 423,481.05 324,485.44 324,485.44 0.12 -98,995.61 -98,995.61

177376100 CITRIX SYSTEMS INC 8,560.000 147.91 147.91 992,569.09 992,569.09 1,266,109.60 1,266,109.60 0.46 273,540.51 273,540.51

189054109 CLOROX CO/THE 8,816.000 219.37 219.37 1,576,959.03 1,576,959.03 1,933,965.92 1,933,965.92 0.70 357,006.89 357,006.89

191216100 COCA-COLA CO/THE 8,517.000 44.68 44.68 400,333.22 400,333.22 380,539.56 380,539.56 0.14 -19,793.66 -19,793.66

192446102 COGNIZANT TECHNOLOGY SOLUTIONS 17,333.000 56.82 56.82 1,210,152.78 1,210,152.78 984,861.06 984,861.06 0.36 -225,291.72 -225,291.72

194162103 COLGATE-PALMOLIVE CO 8,433.000 73.26 73.26 573,869.29 573,869.29 617,801.58 617,801.58 0.22 43,932.29 43,932.29

20030N101 COMCAST CORP 14,773.000 38.98 38.98 550,164.76 550,164.76 575,851.54 575,851.54 0.21 25,686.78 25,686.78

20605P101 CONCHO RESOURCES INC 10,000.000 51.50 51.50 1,000,492.14 1,000,492.14 515,000.00 515,000.00 0.19 -485,492.14 -485,492.14

20825C104 CONOCOPHILLIPS 10,555.000 42.02 42.02 630,831.72 630,831.72 443,521.10 443,521.10 0.16 -187,310.62 -187,310.62

209115104 CONSOLIDATED EDISON INC 14,235.000 71.93 71.93 1,165,868.06 1,165,868.06 1,023,923.55 1,023,923.55 0.37 -141,944.51 -141,944.51

216648402 COOPER COS INC/THE 2,218.000 283.64 283.64 500,348.67 500,348.67 629,113.52 629,113.52 0.23 128,764.85 128,764.85

217204106 COPART INC 3,897.000 83.27 83.27 217,448.42 217,448.42 324,503.19 324,503.19 0.12 107,054.77 107,054.77

219350105 CORNING INC 35,754.000 25.90 25.90 970,005.03 970,005.03 926,028.60 926,028.60 0.34 -43,976.43 -43,976.43

22052L104 CORTEVA INC 25,726.000 26.79 26.79 723,358.24 723,358.24 689,199.54 689,199.54 0.25 -34,158.70 -34,158.70

22160K105 COSTCO WHOLESALE CORP 6,339.000 303.21 303.21 1,635,239.25 1,635,239.25 1,922,048.19 1,922,048.19 0.70 286,808.94 286,808.94

22160N109 COSTAR GROUP INC 2,203.000 710.67 710.67 1,106,342.01 1,106,342.01 1,565,606.01 1,565,606.01 0.57 459,264.00 459,264.00

22304C100 COVETRUS INC 0.400 17.89 17.89 17.65 17.65 7.16 7.16 0.00 -10.49 -10.49

231021106 CUMMINS INC 5,469.000 173.26 173.26 856,830.32 856,830.32 947,558.94 947,558.94 0.34 90,728.62 90,728.62

23331A109 DR HORTON INC 21,130.000 55.45 55.45 891,795.76 891,795.76 1,171,658.50 1,171,658.50 0.43 279,862.74 279,862.74

233331107 DTE ENERGY CO 3,150.000 107.50 107.50 337,485.03 337,485.03 338,625.00 338,625.00 0.12 1,139.97 1,139.97

235851102 DANAHER CORP 3,500.000 176.83 176.83 329,116.84 329,116.84 618,905.00 618,905.00 0.22 289,788.16 289,788.16

237194105 DARDEN RESTAURANTS INC 2,513.000 75.77 75.77 202,652.43 202,652.43 190,410.01 190,410.01 0.07 -12,242.42 -12,242.42

24906P109 DENTSPLY SIRONA INC 13,159.000 44.06 44.06 654,635.14 654,635.14 579,785.54 579,785.54 0.21 -74,849.60 -74,849.60

253868103 DIGITAL REALTY TRUST INC 8,938.000 142.11 142.11 1,251,565.80 1,251,565.80 1,270,179.18 1,270,179.18 0.46 18,613.38 18,613.38

256677105 DOLLAR GENERAL CORP 4,647.000 190.51 190.51 573,210.10 573,210.10 885,299.97 885,299.97 0.32 312,089.87 312,089.87

256746108 DOLLAR TREE INC 5,578.000 92.68 92.68 501,529.27 501,529.27 516,969.04 516,969.04 0.19 15,439.77 15,439.77

25746U109 DOMINION ENERGY INC 21,372.000 81.18 81.18 1,634,330.61 1,634,330.61 1,734,978.96 1,734,978.96 0.63 100,648.35 100,648.35

25754A201 DOMINO'S PIZZA INC 2,102.000 369.44 369.44 720,916.45 720,916.45 776,562.88 776,562.88 0.28 55,646.43 55,646.43

260003108 DOVER CORP 4,156.000 96.56 96.56 314,138.34 314,138.34 401,303.36 401,303.36 0.15 87,165.02 87,165.02

260557103 DOW INC 4,890.000 40.76 40.76 263,959.73 263,959.73 199,316.40 199,316.40 0.07 -64,643.33 -64,643.33

264411505 DUKE REALTY CORP 16,828.000 35.39 35.39 469,524.46 469,524.46 595,542.92 595,542.92 0.22 126,018.46 126,018.46

26441C204 DUKE ENERGY CORP 23,416.000 79.89 79.89 2,039,603.91 2,039,603.91 1,870,704.24 1,870,704.24 0.68 -168,899.67 -168,899.67

26614N102 DUPONT DE NEMOURS INC 7,224.000 53.13 53.13 509,137.92 509,137.92 383,811.12 383,811.12 0.14 -125,326.80 -125,326.80

26875P101 EOG RESOURCES INC 12,236.000 50.66 50.66 848,625.12 848,625.12 619,875.76 619,875.76 0.23 -228,749.36 -228,749.36

269246401 E*TRADE FINANCIAL CORP 4,872.000 49.73 49.73 235,402.86 235,402.86 242,284.56 242,284.56 0.09 6,881.70 6,881.70
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277432100 EASTMAN CHEMICAL CO 5,591.000 69.64 69.64 460,453.31 460,453.31 389,357.24 389,357.24 0.14 -71,096.07 -71,096.07

278642103 EBAY INC 11,888.000 52.45 52.45 460,071.09 460,071.09 623,525.60 623,525.60 0.23 163,454.51 163,454.51

278865100 ECOLAB INC 2,568.000 198.95 198.95 379,904.66 379,904.66 510,903.60 510,903.60 0.19 130,998.94 130,998.94

281020107 EDISON INTERNATIONAL 16,643.000 54.31 54.31 1,159,832.63 1,159,832.63 903,881.33 903,881.33 0.33 -255,951.30 -255,951.30

28176E108 EDWARDS LIFESCIENCES CORP 3,496.000 69.11 69.11 166,796.61 166,796.61 241,608.56 241,608.56 0.09 74,811.95 74,811.95

28414H103 ELANCO ANIMAL HEALTH INC 13,669.000 21.45 21.45 454,079.38 454,079.38 293,200.05 293,200.05 0.11 -160,879.33 -160,879.33

285512109 ELECTRONIC ARTS INC 9,895.000 132.05 132.05 975,781.67 975,781.67 1,306,634.75 1,306,634.75 0.47 330,853.08 330,853.08

291011104 EMERSON ELECTRIC CO 7,054.000 62.03 62.03 446,185.28 446,185.28 437,559.62 437,559.62 0.16 -8,625.66 -8,625.66

29364G103 ENTERGY CORP 15,720.000 93.81 93.81 1,398,688.77 1,398,688.77 1,474,693.20 1,474,693.20 0.54 76,004.43 76,004.43

29414B104 EPAM SYSTEMS INC 3,512.000 252.01 252.01 869,246.34 869,246.34 885,059.12 885,059.12 0.32 15,812.78 15,812.78

29444U700 EQUINIX INC 439.000 702.30 702.30 302,750.86 302,750.86 308,309.70 308,309.70 0.11 5,558.84 5,558.84

29472R108 EQUITY LIFESTYLE PROPERTIES IN 6,690.000 62.48 62.48 413,625.98 413,625.98 417,991.20 417,991.20 0.15 4,365.22 4,365.22

29476L107 EQUITY RESIDENTIAL 12,505.000 58.82 58.82 800,003.60 800,003.60 735,544.10 735,544.10 0.27 -64,459.50 -64,459.50

297178105 ESSEX PROPERTY TRUST INC 4,563.000 229.17 229.17 1,126,171.86 1,126,171.86 1,045,702.71 1,045,702.71 0.38 -80,469.15 -80,469.15

30034W106 EVERGY INC 11,630.000 59.29 59.29 656,749.20 656,749.20 689,542.70 689,542.70 0.25 32,793.50 32,793.50

30040W108 EVERSOURCE ENERGY 15,201.000 83.27 83.27 1,043,731.56 1,043,731.56 1,265,787.27 1,265,787.27 0.46 222,055.71 222,055.71

30161N101 EXELON CORP 16,481.000 36.29 36.29 673,238.54 673,238.54 598,095.49 598,095.49 0.22 -75,143.05 -75,143.05

30212P303 EXPEDIA GROUP INC 7,634.000 82.20 82.20 715,149.36 715,149.36 627,514.80 627,514.80 0.23 -87,634.56 -87,634.56

302130109 EXPEDITORS INTERNATIONAL OF WA 5,392.000 76.04 76.04 309,637.83 309,637.83 410,007.68 410,007.68 0.15 100,369.85 100,369.85

30225T102 EXTRA SPACE STORAGE INC 2,552.000 92.37 92.37 230,924.10 230,924.10 235,728.24 235,728.24 0.09 4,804.14 4,804.14

30231G102 EXXON MOBIL CORP 12,677.000 44.72 44.72 894,814.81 894,814.81 566,915.44 566,915.44 0.21 -327,899.37 -327,899.37

302491303 FMC CORP 4,347.000 99.62 99.62 420,083.21 420,083.21 433,048.14 433,048.14 0.16 12,964.93 12,964.93

30303M102 FACEBOOK INC 6,029.000 227.07 227.07 1,281,013.79 1,281,013.79 1,369,005.03 1,369,005.03 0.50 87,991.24 87,991.24

303075105 FACTSET RESEARCH SYSTEMS INC 1,833.000 328.47 328.47 512,789.08 512,789.08 602,085.51 602,085.51 0.22 89,296.43 89,296.43

303250104 FAIR ISAAC CORP 529.000 418.04 418.04 216,396.71 216,396.71 221,143.16 221,143.16 0.08 4,746.45 4,746.45

311900104 FASTENAL CO 12,781.000 42.84 42.84 378,372.23 378,372.23 547,538.04 547,538.04 0.20 169,165.81 169,165.81

31428X106 FEDEX CORP 4,838.000 140.22 140.22 732,484.29 732,484.29 678,384.36 678,384.36 0.25 -54,099.93 -54,099.93

315616102 F5 NETWORKS INC 4,213.000 139.48 139.48 626,616.54 626,616.54 587,629.24 587,629.24 0.21 -38,987.30 -38,987.30

31620R303 FIDELITY NATIONAL FINANCIAL IN 7,720.000 30.66 30.66 266,861.13 266,861.13 236,695.20 236,695.20 0.09 -30,165.93 -30,165.93

316773100 FIFTH THIRD BANCORP 21,643.000 19.28 19.28 548,793.01 548,793.01 417,277.04 417,277.04 0.15 -131,515.97 -131,515.97

33616C100 FIRST REPUBLIC BANK/CA 6,633.000 105.99 105.99 700,295.56 700,295.56 703,031.67 703,031.67 0.26 2,736.11 2,736.11

337932107 FIRSTENERGY CORP 17,956.000 38.78 38.78 660,699.44 660,699.44 696,333.68 696,333.68 0.25 35,634.24 35,634.24

345370860 FORD MOTOR CO 90,973.000 6.08 6.08 783,117.04 783,117.04 553,115.84 553,115.84 0.20 -230,001.20 -230,001.20

34959E109 FORTINET INC 5,738.000 137.27 137.27 611,403.09 611,403.09 787,655.26 787,655.26 0.29 176,252.17 176,252.17

34964C106 FORTUNE BRANDS HOME & SECURITY 6,047.000 63.93 63.93 337,939.02 337,939.02 386,584.71 386,584.71 0.14 48,645.69 48,645.69

35137L105 FOX CORP 14,736.000 26.82 26.82 497,645.92 497,645.92 395,219.52 395,219.52 0.14 -102,426.40 -102,426.40

35671D857 FREEPORT-MCMORAN INC 23,912.000 11.57 11.57 310,649.75 310,649.75 276,661.84 276,661.84 0.10 -33,987.91 -33,987.91

366651107 GARTNER INC 1,754.000 121.33 121.33 271,189.50 271,189.50 212,812.82 212,812.82 0.08 -58,376.68 -58,376.68

37045V100 GENERAL MOTORS CO 9,482.000 25.30 25.30 357,172.95 357,172.95 239,894.60 239,894.60 0.09 -117,278.35 -117,278.35

372460105 GENUINE PARTS CO 5,044.000 86.96 86.96 477,396.56 477,396.56 438,626.24 438,626.24 0.16 -38,770.32 -38,770.32

375558103 GILEAD SCIENCES INC 37,376.000 76.94 76.94 2,787,515.96 2,787,515.96 2,875,709.44 2,875,709.44 1.04 88,193.48 88,193.48

37959E102 GLOBE LIFE INC 8,667.000 74.23 74.23 674,077.72 674,077.72 643,351.41 643,351.41 0.23 -30,726.31 -30,726.31

380237107 GODADDY INC 6,143.000 73.33 73.33 421,623.71 421,623.71 450,466.19 450,466.19 0.16 28,842.48 28,842.48

38141G104 GOLDMAN SACHS GROUP INC/THE 2,620.000 197.62 197.62 512,799.10 512,799.10 517,764.40 517,764.40 0.19 4,965.30 4,965.30
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384802104 WW GRAINGER INC 2,302.000 314.16 314.16 610,487.24 610,487.24 723,196.32 723,196.32 0.26 112,709.08 112,709.08

406216101 HALLIBURTON CO 20,832.000 12.98 12.98 247,223.76 247,223.76 270,399.36 270,399.36 0.10 23,175.60 23,175.60

416515104 HARTFORD FINANCIAL SERVICES GR 18,749.000 38.55 38.55 943,354.63 943,354.63 722,773.95 722,773.95 0.26 -220,580.68 -220,580.68

42250P103 HEALTHPEAK PROPERTIES INC 34,562.000 27.56 27.56 1,009,475.50 1,009,475.50 952,528.72 952,528.72 0.35 -56,946.78 -56,946.78

426281101 JACK HENRY & ASSOCIATES INC 3,668.000 184.03 184.03 659,130.43 659,130.43 675,022.04 675,022.04 0.25 15,891.61 15,891.61

427866108 HERSHEY CO/THE 8,675.000 129.62 129.62 1,037,151.41 1,037,151.41 1,124,453.50 1,124,453.50 0.41 87,302.09 87,302.09

42809H107 HESS CORP 17,509.000 51.81 51.81 992,762.66 992,762.66 907,141.29 907,141.29 0.33 -85,621.37 -85,621.37

42824C109 HEWLETT PACKARD ENTERPRISE CO 45,601.000 9.73 9.73 616,016.26 616,016.26 443,697.73 443,697.73 0.16 -172,318.53 -172,318.53

436440101 HOLOGIC INC 10,805.000 57.00 57.00 454,851.56 454,851.56 615,885.00 615,885.00 0.22 161,033.44 161,033.44

437076102 HOME DEPOT INC/THE 1,052.000 250.51 250.51 198,642.55 198,642.55 263,536.52 263,536.52 0.10 64,893.97 64,893.97

438516106 HONEYWELL INTERNATIONAL INC 1,883.000 144.59 144.59 249,308.80 249,308.80 272,262.97 272,262.97 0.10 22,954.17 22,954.17

440452100 HORMEL FOODS CORP 27,066.000 48.27 48.27 1,149,812.29 1,149,812.29 1,306,475.82 1,306,475.82 0.47 156,663.53 156,663.53

44107P104 HOST HOTELS & RESORTS INC 59,304.000 10.79 10.79 835,125.60 835,125.60 639,890.16 639,890.16 0.23 -195,235.44 -195,235.44

444859102 HUMANA INC 1,212.000 387.75 387.75 336,520.99 336,520.99 469,953.00 469,953.00 0.17 133,432.01 133,432.01

445658107 JB HUNT TRANSPORT SERVICES INC 5,425.000 120.34 120.34 559,457.50 559,457.50 652,844.50 652,844.50 0.24 93,387.00 93,387.00

446150104 HUNTINGTON BANCSHARES INC/OH 86,543.000 9.04 9.04 826,269.29 826,269.29 781,916.01 781,916.01 0.28 -44,353.28 -44,353.28

446413106 HUNTINGTON INGALLS INDUSTRIES 1,132.000 174.49 174.49 234,360.45 234,360.45 197,522.68 197,522.68 0.07 -36,837.77 -36,837.77

44919P508 IAC/INTERACTIVECORP 1,933.000 323.40 323.40 348,275.40 348,275.40 625,132.20 625,132.20 0.23 276,856.80 276,856.80

45167R104 IDEX CORP 3,649.000 158.04 158.04 608,402.13 608,402.13 576,687.96 576,687.96 0.21 -31,714.17 -31,714.17

45168D104 IDEXX LABORATORIES INC 1,546.000 330.16 330.16 263,749.65 263,749.65 510,427.36 510,427.36 0.19 246,677.71 246,677.71

452308109 ILLINOIS TOOL WORKS INC 3,221.000 174.85 174.85 480,037.26 480,037.26 563,191.85 563,191.85 0.20 83,154.59 83,154.59

45337C102 INCYTE CORP 8,672.000 103.97 103.97 904,814.80 904,814.80 901,627.84 901,627.84 0.33 -3,186.96 -3,186.96

45687V106 INGERSOLL RAND INC 22,632.000 28.12 28.12 622,549.74 622,549.74 636,411.84 636,411.84 0.23 13,862.10 13,862.10

45784P101 INSULET CORP 2,992.000 194.26 194.26 574,815.56 574,815.56 581,225.92 581,225.92 0.21 6,410.36 6,410.36

458140100 INTEL CORP 23,346.000 59.83 59.83 1,237,260.12 1,237,260.12 1,396,791.18 1,396,791.18 0.51 159,531.06 159,531.06

45866F104 INTERCONTINENTAL EXCHANGE INC 6,119.000 91.60 91.60 443,164.94 443,164.94 560,500.40 560,500.40 0.20 117,335.46 117,335.46

460146103 INTERNATIONAL PAPER CO 24,780.000 35.21 35.21 909,544.74 909,544.74 872,503.80 872,503.80 0.32 -37,040.94 -37,040.94

461202103 INTUIT INC 932.000 296.19 296.19 165,580.69 165,580.69 276,049.08 276,049.08 0.10 110,468.39 110,468.39

46120E602 INTUITIVE SURGICAL INC 448.000 569.83 569.83 248,625.44 248,625.44 255,283.84 255,283.84 0.09 6,658.40 6,658.40

46187W107 INVITATION HOMES INC 24,917.000 27.53 27.53 679,673.47 679,673.47 685,965.01 685,965.01 0.25 6,291.54 6,291.54

46266C105 IQVIA HOLDINGS INC 1,443.000 141.88 141.88 177,314.11 177,314.11 204,732.84 204,732.84 0.07 27,418.73 27,418.73

46625H100 JPMORGAN CHASE & CO 20,476.000 94.06 94.06 1,928,540.16 1,928,540.16 1,925,972.56 1,925,972.56 0.70 -2,567.60 -2,567.60

469814107 JACOBS ENGINEERING GROUP INC 7,690.000 84.80 84.80 639,233.14 639,233.14 652,112.00 652,112.00 0.24 12,878.86 12,878.86

478160104 JOHNSON & JOHNSON 5,675.000 140.63 140.63 783,868.99 783,868.99 798,075.25 798,075.25 0.29 14,206.26 14,206.26

48203R104 JUNIPER NETWORKS INC 21,361.000 22.86 22.86 530,065.25 530,065.25 488,312.46 488,312.46 0.18 -41,752.79 -41,752.79

482480100 KLA CORP 3,055.000 194.48 194.48 371,533.08 371,533.08 594,136.40 594,136.40 0.22 222,603.32 222,603.32

48251W104 KKR & CO INC 22,821.000 30.88 30.88 683,841.82 683,841.82 704,712.48 704,712.48 0.26 20,870.66 20,870.66

485170302 KANSAS CITY SOUTHERN 5,527.000 149.29 149.29 622,047.97 622,047.97 825,125.83 825,125.83 0.30 203,077.86 203,077.86

487836108 KELLOGG CO 21,476.000 66.06 66.06 1,396,288.43 1,396,288.43 1,418,704.56 1,418,704.56 0.52 22,416.13 22,416.13

493267108 KEYCORP 35,086.000 12.18 12.18 492,687.79 492,687.79 427,347.48 427,347.48 0.16 -65,340.31 -65,340.31

49338L103 KEYSIGHT TECHNOLOGIES INC 16,618.000 100.78 100.78 1,589,090.03 1,589,090.03 1,674,762.04 1,674,762.04 0.61 85,672.01 85,672.01

494368103 KIMBERLY-CLARK CORP 7,685.000 141.35 141.35 1,001,255.28 1,001,255.28 1,086,274.75 1,086,274.75 0.39 85,019.47 85,019.47

49456B101 KINDER MORGAN INC 37,655.000 15.17 15.17 722,479.47 722,479.47 571,226.35 571,226.35 0.21 -151,253.12 -151,253.12

500754106 KRAFT HEINZ CO/THE 29,310.000 31.89 31.89 1,176,363.27 1,176,363.27 934,695.90 934,695.90 0.34 -241,667.37 -241,667.37
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501044101 KROGER CO/THE 33,192.000 33.85 33.85 999,076.85 999,076.85 1,123,549.20 1,123,549.20 0.41 124,472.35 124,472.35

501889208 LKQ CORP 16,850.000 26.20 26.20 489,732.27 489,732.27 441,470.00 441,470.00 0.16 -48,262.27 -48,262.27

502431109 L3HARRIS TECHNOLOGIES INC 1,860.000 169.67 169.67 260,972.29 260,972.29 315,586.20 315,586.20 0.11 54,613.91 54,613.91

50540R409 LABORATORY CORP OF AMERICA HOL 1,196.000 166.11 166.11 173,852.47 173,852.47 198,667.56 198,667.56 0.07 24,815.09 24,815.09

512807108 LAM RESEARCH CORP 1,783.000 323.46 323.46 406,180.18 406,180.18 576,729.18 576,729.18 0.21 170,549.00 170,549.00

518439104 ESTEE LAUDER COS INC/THE 3,648.000 188.68 188.68 434,108.98 434,108.98 688,304.64 688,304.64 0.25 254,195.66 254,195.66

521865204 LEAR CORP 4,612.000 109.02 109.02 635,537.84 635,537.84 502,800.24 502,800.24 0.18 -132,737.60 -132,737.60

525327102 LEIDOS HOLDINGS INC 5,749.000 93.67 93.67 536,137.37 536,137.37 538,508.83 538,508.83 0.20 2,371.46 2,371.46

526057104 LENNAR CORP 12,621.000 61.62 61.62 632,000.59 632,000.59 777,706.02 777,706.02 0.28 145,705.43 145,705.43

530307305 LIBERTY BROADBAND CORP 5,356.000 123.96 123.96 664,130.61 664,130.61 663,929.76 663,929.76 0.24 -200.85 -200.85

532457108 ELI LILLY AND CO 6,381.000 164.18 164.18 860,919.50 860,919.50 1,047,632.58 1,047,632.58 0.38 186,713.08 186,713.08

534187109 LINCOLN NATIONAL CORP 4,892.000 36.79 36.79 279,522.61 279,522.61 179,976.68 179,976.68 0.07 -99,545.93 -99,545.93

540424108 LOEWS CORP 16,175.000 34.29 34.29 669,898.73 669,898.73 554,640.75 554,640.75 0.20 -115,257.98 -115,257.98

548661107 LOWE'S COS INC 1,912.000 135.12 135.12 189,295.41 189,295.41 258,349.44 258,349.44 0.09 69,054.03 69,054.03

550021109 LULULEMON ATHLETICA INC 892.000 312.01 312.01 127,064.31 127,064.31 278,312.92 278,312.92 0.10 151,248.61 151,248.61

55261F104 M&T BANK CORP 10,242.000 103.97 103.97 1,189,165.51 1,189,165.51 1,064,860.74 1,064,860.74 0.39 -124,304.77 -124,304.77

552953101 MGM RESORTS INTERNATIONAL 20,607.000 16.80 16.80 546,725.39 546,725.39 346,197.60 346,197.60 0.13 -200,527.79 -200,527.79

55354G100 MSCI INC 1,886.000 333.82 333.82 292,208.85 292,208.85 629,584.52 629,584.52 0.23 337,375.67 337,375.67

570535104 MARKEL CORP 666.000 923.17 923.17 668,465.59 668,465.59 614,831.22 614,831.22 0.22 -53,634.37 -53,634.37

57060D108 MARKETAXESS HOLDINGS INC 2,754.000 500.92 500.92 1,208,987.94 1,208,987.94 1,379,533.68 1,379,533.68 0.50 170,545.74 170,545.74

571748102 MARSH & MCLENNAN COS INC 5,279.000 107.37 107.37 416,634.89 416,634.89 566,806.23 566,806.23 0.21 150,171.34 150,171.34

574599106 MASCO CORP 8,326.000 50.21 50.21 323,098.61 323,098.61 418,048.46 418,048.46 0.15 94,949.85 94,949.85

574795100 MASIMO CORP 2,949.000 227.99 227.99 654,906.55 654,906.55 672,342.51 672,342.51 0.24 17,435.96 17,435.96

57636Q104 MASTERCARD INC 905.000 295.70 295.70 157,242.00 157,242.00 267,608.50 267,608.50 0.10 110,366.50 110,366.50

57772K101 MAXIM INTEGRATED PRODUCTS INC 13,454.000 60.61 60.61 703,444.87 703,444.87 815,446.94 815,446.94 0.30 112,002.07 112,002.07

579780206 MCCORMICK & CO INC/MD 3,657.000 179.41 179.41 527,636.17 527,636.17 656,102.37 656,102.37 0.24 128,466.20 128,466.20

58155Q103 MCKESSON CORP 6,538.000 153.42 153.42 984,410.32 984,410.32 1,003,059.96 1,003,059.96 0.36 18,649.64 18,649.64

58933Y105 MERCK & CO INC 27,765.000 77.33 77.33 2,056,135.25 2,056,135.25 2,147,067.45 2,147,067.45 0.78 90,932.20 90,932.20

59156R108 METLIFE INC 6,866.000 36.52 36.52 284,708.54 284,708.54 250,746.32 250,746.32 0.09 -33,962.22 -33,962.22

592688105 METTLER-TOLEDO INTERNATIONAL I 1,118.000 805.55 805.55 793,577.15 793,577.15 900,604.90 900,604.90 0.33 107,027.75 107,027.75

594918104 MICROSOFT CORP 3,248.000 203.51 203.51 282,391.70 282,391.70 661,000.48 661,000.48 0.24 378,608.78 378,608.78

595112103 MICRON TECHNOLOGY INC 16,380.000 51.52 51.52 709,797.61 709,797.61 843,897.60 843,897.60 0.31 134,099.99 134,099.99

59522J103 MID-AMERICA APARTMENT COMMUNIT 5,557.000 114.67 114.67 599,274.62 599,274.62 637,221.19 637,221.19 0.23 37,946.57 37,946.57

60855R100 MOLINA HEALTHCARE INC 4,346.000 177.98 177.98 751,369.08 751,369.08 773,501.08 773,501.08 0.28 22,132.00 22,132.00

60871R209 MOLSON COORS BEVERAGE CO 15,385.000 34.36 34.36 871,443.95 871,443.95 528,628.60 528,628.60 0.19 -342,815.35 -342,815.35

609207105 MONDELEZ INTERNATIONAL INC 17,167.000 51.13 51.13 788,060.33 788,060.33 877,748.71 877,748.71 0.32 89,688.38 89,688.38

61174X109 MONSTER BEVERAGE CORP 3,789.000 69.32 69.32 257,945.65 257,945.65 262,653.48 262,653.48 0.10 4,707.83 4,707.83

617446448 MORGAN STANLEY 12,097.000 48.30 48.30 532,668.53 532,668.53 584,285.10 584,285.10 0.21 51,616.57 51,616.57

620076307 MOTOROLA SOLUTIONS INC 2,842.000 140.13 140.13 278,122.83 278,122.83 398,249.46 398,249.46 0.14 120,126.63 120,126.63

629377508 NRG ENERGY INC 6,024.000 32.56 32.56 196,246.86 196,246.86 196,141.44 196,141.44 0.07 -105.42 -105.42

62944T105 NVR INC 227.000 3,258.75 3,258.75 726,135.66 726,135.66 739,736.25 739,736.25 0.27 13,600.59 13,600.59

631103108 NASDAQ INC 5,061.000 119.47 119.47 386,007.64 386,007.64 604,637.67 604,637.67 0.22 218,630.03 218,630.03

64110D104 NETAPP INC 14,162.000 44.37 44.37 580,754.34 580,754.34 628,367.94 628,367.94 0.23 47,613.60 47,613.60

64125C109 NEUROCRINE BIOSCIENCES INC 8,157.000 122.00 122.00 1,022,622.70 1,022,622.70 995,154.00 995,154.00 0.36 -27,468.70 -27,468.70
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651639106 NEWMONT CORP 26,563.000 61.74 61.74 1,073,498.01 1,073,498.01 1,639,999.62 1,639,999.62 0.60 566,501.61 566,501.61

65339F101 NEXTERA ENERGY INC 5,264.000 240.17 240.17 886,638.01 886,638.01 1,264,254.88 1,264,254.88 0.46 377,616.87 377,616.87

654106103 NIKE INC 5,466.000 98.05 98.05 430,668.79 430,668.79 535,941.30 535,941.30 0.19 105,272.51 105,272.51

65473P105 NISOURCE INC 37,232.000 22.74 22.74 961,211.16 961,211.16 846,655.68 846,655.68 0.31 -114,555.48 -114,555.48

655844108 NORFOLK SOUTHERN CORP 3,136.000 175.57 175.57 472,380.39 472,380.39 550,587.52 550,587.52 0.20 78,207.13 78,207.13

665859104 NORTHERN TRUST CORP 11,684.000 79.34 79.34 901,858.75 901,858.75 927,008.56 927,008.56 0.34 25,149.81 25,149.81

668771108 NORTONLIFELOCK INC 31,223.000 19.83 19.83 629,518.44 629,518.44 619,152.09 619,152.09 0.22 -10,366.35 -10,366.35

670346105 NUCOR CORP 17,067.000 41.41 41.41 817,534.46 817,534.46 706,744.47 706,744.47 0.26 -110,789.99 -110,789.99

67066G104 NVIDIA CORP 819.000 379.91 379.91 302,561.12 302,561.12 311,146.29 311,146.29 0.11 8,585.17 8,585.17

67103H107 O'REILLY AUTOMOTIVE INC 833.000 421.67 421.67 304,034.75 304,034.75 351,251.11 351,251.11 0.13 47,216.36 47,216.36

679295105 OKTA INC 2,873.000 200.23 200.23 350,579.05 350,579.05 575,260.79 575,260.79 0.21 224,681.74 224,681.74

679580100 OLD DOMINION FREIGHT LINE INC 6,102.000 169.59 169.59 996,746.45 996,746.45 1,034,838.18 1,034,838.18 0.38 38,091.73 38,091.73

68389X105 ORACLE CORP 13,387.000 55.27 55.27 728,888.68 728,888.68 739,899.49 739,899.49 0.27 11,010.81 11,010.81

693475105 PNC FINANCIAL SERVICES GROUP I 4,711.000 105.21 105.21 555,227.32 555,227.32 495,644.31 495,644.31 0.18 -59,583.01 -59,583.01

693506107 PPG INDUSTRIES INC 3,602.000 106.06 106.06 403,647.74 403,647.74 382,028.12 382,028.12 0.14 -21,619.62 -21,619.62

69351T106 PPL CORP 9,056.000 25.84 25.84 279,448.18 279,448.18 234,007.04 234,007.04 0.08 -45,441.14 -45,441.14

693718108 PACCAR INC 13,670.000 74.85 74.85 991,450.93 991,450.93 1,023,199.50 1,023,199.50 0.37 31,748.57 31,748.57

695156109 PACKAGING CORP OF AMERICA 8,953.000 99.80 99.80 897,693.43 897,693.43 893,509.40 893,509.40 0.32 -4,184.03 -4,184.03

704326107 PAYCHEX INC 3,522.000 75.75 75.75 235,455.15 235,455.15 266,791.50 266,791.50 0.10 31,336.35 31,336.35

70432V102 PAYCOM SOFTWARE INC 2,153.000 309.73 309.73 492,140.12 492,140.12 666,848.69 666,848.69 0.24 174,708.57 174,708.57

713448108 PEPSICO INC 4,422.000 132.26 132.26 531,884.64 531,884.64 584,853.72 584,853.72 0.21 52,969.08 52,969.08

714046109 PERKINELMER INC 2,353.000 98.09 98.09 225,835.06 225,835.06 230,805.77 230,805.77 0.08 4,970.71 4,970.71

717081103 PFIZER INC 19,419.000 32.70 32.70 705,761.79 705,761.79 635,001.30 635,001.30 0.23 -70,760.49 -70,760.49

718546104 PHILLIPS 66 4,057.000 71.90 71.90 395,624.72 395,624.72 291,698.30 291,698.30 0.11 -103,926.42 -103,926.42

723484101 PINNACLE WEST CAPITAL CORP 10,941.000 73.29 73.29 904,705.88 904,705.88 801,865.89 801,865.89 0.29 -102,839.99 -102,839.99

723787107 PIONEER NATURAL RESOURCES CO 9,264.000 97.70 97.70 853,839.72 853,839.72 905,092.80 905,092.80 0.33 51,253.08 51,253.08

74144T108 T ROWE PRICE GROUP INC 4,635.000 123.50 123.50 568,418.48 568,418.48 572,422.50 572,422.50 0.21 4,004.02 4,004.02

74251V102 PRINCIPAL FINANCIAL GROUP INC 5,246.000 41.54 41.54 243,600.84 243,600.84 217,918.84 217,918.84 0.08 -25,682.00 -25,682.00

742718109 PROCTER & GAMBLE CO/THE 8,459.000 119.57 119.57 833,201.97 833,201.97 1,011,442.63 1,011,442.63 0.37 178,240.66 178,240.66

743315103 PROGRESSIVE CORP/THE 6,059.000 80.11 80.11 468,345.55 468,345.55 485,386.49 485,386.49 0.18 17,040.94 17,040.94

74340W103 PROLOGIS INC 5,728.000 93.33 93.33 360,863.10 360,863.10 534,594.24 534,594.24 0.19 173,731.14 173,731.14

744320102 PRUDENTIAL FINANCIAL INC 4,030.000 60.90 60.90 323,422.03 323,422.03 245,427.00 245,427.00 0.09 -77,995.03 -77,995.03

744573106 PUBLIC SERVICE ENTERPRISE GROU 10,693.000 49.16 49.16 557,401.19 557,401.19 525,667.88 525,667.88 0.19 -31,733.31 -31,733.31

74460D109 PUBLIC STORAGE 5,546.000 191.89 191.89 1,257,426.13 1,257,426.13 1,064,221.94 1,064,221.94 0.39 -193,204.19 -193,204.19

74736K101 QORVO INC 9,327.000 110.53 110.53 689,774.00 689,774.00 1,030,913.31 1,030,913.31 0.37 341,139.31 341,139.31

747525103 QUALCOMM INC 16,853.000 91.21 91.21 1,371,604.84 1,371,604.84 1,537,162.13 1,537,162.13 0.56 165,557.29 165,557.29

74834L100 QUEST DIAGNOSTICS INC 2,170.000 113.96 113.96 191,432.32 191,432.32 247,293.20 247,293.20 0.09 55,860.88 55,860.88

754730109 RAYMOND JAMES FINANCIAL INC 11,862.000 68.83 68.83 838,112.12 838,112.12 816,461.46 816,461.46 0.30 -21,650.66 -21,650.66

75513E101 RAYTHEON TECHNOLOGIES CORP 0.568 61.62 61.62 43.37 43.37 35.00 35.00 0.00 -8.37 -8.37

756109104 REALTY INCOME CORP 14,782.000 59.50 59.50 977,723.34 977,723.34 879,529.00 879,529.00 0.32 -98,194.34 -98,194.34

758849103 REGENCY CENTERS CORP 13,673.000 45.89 45.89 852,676.48 852,676.48 627,453.97 627,453.97 0.23 -225,222.51 -225,222.51

75886F107 REGENERON PHARMACEUTICALS INC 2,566.000 623.65 623.65 1,552,551.89 1,552,551.89 1,600,285.90 1,600,285.90 0.58 47,734.01 47,734.01

7591EP100 REGIONS FINANCIAL CORP 53,292.000 11.12 11.12 699,656.08 699,656.08 592,607.04 592,607.04 0.22 -107,049.04 -107,049.04

760759100 REPUBLIC SERVICES INC 3,812.000 82.05 82.05 246,130.47 246,130.47 312,774.60 312,774.60 0.11 66,644.13 66,644.13
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761152107 RESMED INC 3,465.000 192.00 192.00 436,548.51 436,548.51 665,280.00 665,280.00 0.24 228,731.49 228,731.49

76680R206 RINGCENTRAL INC 1,473.000 285.01 285.01 394,156.39 394,156.39 419,819.73 419,819.73 0.15 25,663.34 25,663.34

773903109 ROCKWELL AUTOMATION INC 2,416.000 213.00 213.00 413,318.60 413,318.60 514,608.00 514,608.00 0.19 101,289.40 101,289.40

77543R102 ROKU INC 5,303.000 116.53 116.53 654,164.82 654,164.82 617,958.59 617,958.59 0.22 -36,206.23 -36,206.23

778296103 ROSS STORES INC 3,519.000 85.24 85.24 314,611.76 314,611.76 299,959.56 299,959.56 0.11 -14,652.20 -14,652.20

78409V104 S&P GLOBAL INC 1,711.000 329.48 329.48 306,917.94 306,917.94 563,740.28 563,740.28 0.20 256,822.34 256,822.34

78410G104 SBA COMMUNICATIONS CORP 877.000 297.92 297.92 252,380.87 252,380.87 261,275.84 261,275.84 0.09 8,894.97 8,894.97

78486Q101 SVB FINANCIAL GROUP 1,039.000 215.53 215.53 216,099.01 216,099.01 223,935.67 223,935.67 0.08 7,836.66 7,836.66

79466L302 SALESFORCE.COM INC 1,734.000 187.33 187.33 241,366.49 241,366.49 324,830.22 324,830.22 0.12 83,463.73 83,463.73

806407102 HENRY SCHEIN INC 9,734.000 58.39 58.39 573,172.37 573,172.37 568,368.26 568,368.26 0.21 -4,804.11 -4,804.11

808513105 CHARLES SCHWAB CORP/THE 18,109.000 33.74 33.74 612,220.02 612,220.02 610,997.66 610,997.66 0.22 -1,222.36 -1,222.36

812578102 SEATTLE GENETICS INC 8,477.000 169.92 169.92 1,397,073.18 1,397,073.18 1,440,411.84 1,440,411.84 0.52 43,338.66 43,338.66

816851109 SEMPRA ENERGY 4,660.000 117.23 117.23 540,617.16 540,617.16 546,291.80 546,291.80 0.20 5,674.64 5,674.64

81762P102 SERVICENOW INC 1,177.000 405.06 405.06 172,144.56 172,144.56 476,755.62 476,755.62 0.17 304,611.06 304,611.06

824348106 SHERWIN-WILLIAMS CO/THE 916.000 577.85 577.85 519,058.27 519,058.27 529,310.60 529,310.60 0.19 10,252.33 10,252.33

82968B103 SIRIUS XM HOLDINGS INC 46,702.000 5.87 5.87 228,228.24 228,228.24 274,140.74 274,140.74 0.10 45,912.50 45,912.50

83088M102 SKYWORKS SOLUTIONS INC 7,564.000 127.86 127.86 652,772.09 652,772.09 967,133.04 967,133.04 0.35 314,360.95 314,360.95

832696405 J M SMUCKER CO/THE 10,759.000 105.81 105.81 1,269,445.64 1,269,445.64 1,138,409.79 1,138,409.79 0.41 -131,035.85 -131,035.85

833034101 SNAP-ON INC 4,408.000 138.51 138.51 697,850.61 697,850.61 610,552.08 610,552.08 0.22 -87,298.53 -87,298.53

83304A106 SNAP INC 38,100.000 23.49 23.49 900,588.75 900,588.75 894,969.00 894,969.00 0.32 -5,619.75 -5,619.75

842587107 SOUTHERN CO/THE 29,605.000 51.85 51.85 1,498,254.90 1,498,254.90 1,535,019.25 1,535,019.25 0.56 36,764.35 36,764.35

848637104 SPLUNK INC 2,408.000 198.70 198.70 299,703.59 299,703.59 478,469.60 478,469.60 0.17 178,766.01 178,766.01

857477103 STATE STREET CORP 14,742.000 63.55 63.55 967,015.97 967,015.97 936,854.10 936,854.10 0.34 -30,161.87 -30,161.87

863667101 STRYKER CORP 2,747.000 180.19 180.19 398,594.42 398,594.42 494,981.93 494,981.93 0.18 96,387.51 96,387.51

866674104 SUN COMMUNITIES INC 8,381.000 135.68 135.68 1,110,264.50 1,110,264.50 1,137,134.08 1,137,134.08 0.41 26,869.58 26,869.58

871607107 SYNOPSYS INC 4,549.000 195.00 195.00 371,098.87 371,098.87 887,055.00 887,055.00 0.32 515,956.13 515,956.13

87165B103 SYNCHRONY FINANCIAL 22,018.000 22.16 22.16 615,339.73 615,339.73 487,918.88 487,918.88 0.18 -127,420.85 -127,420.85

871829107 SYSCO CORP 6,484.000 54.66 54.66 410,259.78 410,259.78 354,415.44 354,415.44 0.13 -55,844.34 -55,844.34

872540109 TJX COS INC/THE 6,283.000 50.56 50.56 313,193.80 313,193.80 317,668.48 317,668.48 0.12 4,474.68 4,474.68

872590104 T-MOBILE US INC 9,857.000 104.15 104.15 580,563.56 580,563.56 1,026,606.55 1,026,606.55 0.37 446,042.99 446,042.99

872590112 T-MOBILE US INC RTS 15,717.000 0.17 0.17 5,815.29 5,815.29 2,640.46 2,640.46 0.00 -3,174.83 -3,174.83

874054109 TAKE-TWO INTERACTIVE SOFTWARE 10,896.000 139.57 139.57 1,524,105.24 1,524,105.24 1,520,754.72 1,520,754.72 0.55 -3,350.52 -3,350.52

87612E106 TARGET CORP 11,582.000 119.93 119.93 853,744.15 853,744.15 1,389,029.26 1,389,029.26 0.50 535,285.11 535,285.11

879360105 TELEDYNE TECHNOLOGIES INC 2,159.000 310.95 310.95 664,232.54 664,232.54 671,341.05 671,341.05 0.24 7,108.51 7,108.51

879369106 TELEFLEX INC 1,180.000 363.98 363.98 419,274.65 419,274.65 429,496.40 429,496.40 0.16 10,221.75 10,221.75

880770102 TERADYNE INC 8,897.000 84.51 84.51 723,926.65 723,926.65 751,885.47 751,885.47 0.27 27,958.82 27,958.82

882508104 TEXAS INSTRUMENTS INC 3,125.000 126.97 126.97 292,268.50 292,268.50 396,781.25 396,781.25 0.14 104,512.75 104,512.75

883203101 TEXTRON INC 11,423.000 32.91 32.91 575,216.29 575,216.29 375,930.93 375,930.93 0.14 -199,285.36 -199,285.36

88339J105 TRADE DESK INC/THE 922.000 406.50 406.50 365,460.06 365,460.06 374,793.00 374,793.00 0.14 9,332.94 9,332.94

883556102 THERMO FISHER SCIENTIFIC INC 1,657.000 362.34 362.34 338,307.95 338,307.95 600,397.38 600,397.38 0.22 262,089.43 262,089.43

88579Y101 3M CO 4,020.000 155.99 155.99 655,519.20 655,519.20 627,079.80 627,079.80 0.23 -28,439.40 -28,439.40

886547108 TIFFANY & CO 11,677.000 121.94 121.94 1,156,571.94 1,156,571.94 1,423,893.38 1,423,893.38 0.52 267,321.44 267,321.44

892356106 TRACTOR SUPPLY CO 8,167.000 131.79 131.79 836,486.59 836,486.59 1,076,328.93 1,076,328.93 0.39 239,842.34 239,842.34

89417E109 TRAVELERS COS INC/THE 5,191.000 114.05 114.05 643,836.00 643,836.00 592,033.55 592,033.55 0.21 -51,802.45 -51,802.45
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902252105 TYLER TECHNOLOGIES INC 1,724.000 346.88 346.88 583,535.21 583,535.21 598,021.12 598,021.12 0.22 14,485.91 14,485.91

902494103 TYSON FOODS INC 8,313.000 59.71 59.71 604,567.23 604,567.23 496,369.23 496,369.23 0.18 -108,198.00 -108,198.00

902653104 UDR INC 6,009.000 37.38 37.38 244,150.47 244,150.47 224,616.42 224,616.42 0.08 -19,534.05 -19,534.05

902973304 US BANCORP 41,640.000 36.82 36.82 1,654,772.31 1,654,772.31 1,533,184.80 1,533,184.80 0.56 -121,587.51 -121,587.51

90384S303 ULTA BEAUTY INC 1,495.000 203.42 203.42 382,493.45 382,493.45 304,112.90 304,112.90 0.11 -78,380.55 -78,380.55

907818108 UNION PACIFIC CORP 1,633.000 169.07 169.07 223,150.66 223,150.66 276,091.31 276,091.31 0.10 52,940.65 52,940.65

91324P102 UNITEDHEALTH GROUP INC 851.000 294.95 294.95 166,915.25 166,915.25 251,002.45 251,002.45 0.09 84,087.20 84,087.20

913903100 UNIVERSAL HEALTH SERVICES INC 3,485.000 92.89 92.89 439,281.61 439,281.61 323,721.65 323,721.65 0.12 -115,559.96 -115,559.96

918204108 VF CORP 16,528.000 60.94 60.94 1,189,511.20 1,189,511.20 1,007,216.32 1,007,216.32 0.37 -182,294.88 -182,294.88

91913Y100 VALERO ENERGY CORP 3,675.000 58.82 58.82 294,408.94 294,408.94 216,163.50 216,163.50 0.08 -78,245.44 -78,245.44

92220P105 VARIAN MEDICAL SYSTEMS INC 5,213.000 122.52 122.52 569,399.02 569,399.02 638,696.76 638,696.76 0.23 69,297.74 69,297.74

92276F100 VENTAS INC 20,737.000 36.62 36.62 713,300.96 713,300.96 759,388.94 759,388.94 0.28 46,087.98 46,087.98

92343E102 VERISIGN INC 1,244.000 206.83 206.83 185,153.19 185,153.19 257,296.52 257,296.52 0.09 72,143.33 72,143.33

92343V104 VERIZON COMMUNICATIONS INC 32,134.000 55.13 55.13 1,744,497.07 1,744,497.07 1,771,547.42 1,771,547.42 0.64 27,050.35 27,050.35

92345Y106 VERISK ANALYTICS INC 1,650.000 170.20 170.20 170,955.26 170,955.26 280,830.00 280,830.00 0.10 109,874.74 109,874.74

92532F100 VERTEX PHARMACEUTICALS INC 1,286.000 290.31 290.31 374,467.13 374,467.13 373,338.66 373,338.66 0.14 -1,128.47 -1,128.47

92826C839 VISA INC 1,473.000 193.17 193.17 177,822.05 177,822.05 284,539.41 284,539.41 0.10 106,717.36 106,717.36

928563402 VMWARE INC 3,252.000 154.86 154.86 515,462.53 515,462.53 503,604.72 503,604.72 0.18 -11,857.81 -11,857.81

929042109 VORNADO REALTY TRUST 9,589.000 38.21 38.21 453,764.16 453,764.16 366,395.69 366,395.69 0.13 -87,368.47 -87,368.47

92939U106 WEC ENERGY GROUP INC 18,414.000 87.65 87.65 1,268,553.11 1,268,553.11 1,613,987.10 1,613,987.10 0.59 345,433.99 345,433.99

931142103 WALMART INC 28,183.000 119.78 119.78 2,848,437.47 2,848,437.47 3,375,759.74 3,375,759.74 1.23 527,322.27 527,322.27

931427108 WALGREENS BOOTS ALLIANCE INC 28,530.000 42.39 42.39 1,372,589.12 1,372,589.12 1,209,386.70 1,209,386.70 0.44 -163,202.42 -163,202.42

941848103 WATERS CORP 2,491.000 180.40 180.40 441,750.32 441,750.32 449,376.40 449,376.40 0.16 7,626.08 7,626.08

949746101 WELLS FARGO & CO 39,652.000 25.60 25.60 1,311,157.71 1,311,157.71 1,015,091.20 1,015,091.20 0.37 -296,066.51 -296,066.51

955306105 WEST PHARMACEUTICAL SERVICES I 4,028.000 227.17 227.17 872,132.49 872,132.49 915,040.76 915,040.76 0.33 42,908.27 42,908.27

958102105 WESTERN DIGITAL CORP 17,441.000 44.15 44.15 885,382.93 885,382.93 770,020.15 770,020.15 0.28 -115,362.78 -115,362.78

959802109 WESTERN UNION CO/THE 29,824.000 21.62 21.62 653,507.42 653,507.42 644,794.88 644,794.88 0.23 -8,712.54 -8,712.54

96145D105 WESTROCK CO 22,920.000 28.26 28.26 793,231.38 793,231.38 647,719.20 647,719.20 0.24 -145,512.18 -145,512.18

962166104 WEYERHAEUSER CO 9,826.000 22.46 22.46 257,484.51 257,484.51 220,691.96 220,691.96 0.08 -36,792.55 -36,792.55

963320106 WHIRLPOOL CORP 3,462.000 129.53 129.53 501,419.72 501,419.72 448,432.86 448,432.86 0.16 -52,986.86 -52,986.86

969457100 WILLIAMS COS INC/THE 12,596.000 19.02 19.02 309,685.31 309,685.31 239,575.92 239,575.92 0.09 -70,109.39 -70,109.39

983134107 WYNN RESORTS LTD 2,667.000 74.49 74.49 309,710.42 309,710.42 198,664.83 198,664.83 0.07 -111,045.59 -111,045.59

98389B100 XCEL ENERGY INC 21,528.000 62.50 62.50 1,048,327.19 1,048,327.19 1,345,500.00 1,345,500.00 0.49 297,172.81 297,172.81

983919101 XILINX INC 10,384.000 98.39 98.39 964,647.64 964,647.64 1,021,681.76 1,021,681.76 0.37 57,034.12 57,034.12

98419M100 XYLEM INC/NY 6,513.000 64.96 64.96 374,724.66 374,724.66 423,084.48 423,084.48 0.15 48,359.82 48,359.82

988498101 YUM! BRANDS INC 2,944.000 86.91 86.91 242,684.50 242,684.50 255,863.04 255,863.04 0.09 13,178.54 13,178.54

989207105 ZEBRA TECHNOLOGIES CORP 2,681.000 255.95 255.95 671,610.61 671,610.61 686,201.95 686,201.95 0.25 14,591.34 14,591.34

98956P102 ZIMMER BIOMET HOLDINGS INC 4,162.000 119.36 119.36 523,741.81 523,741.81 496,776.32 496,776.32 0.18 -26,965.49 -26,965.49

98978V103 ZOETIS INC 4,017.000 137.04 137.04 279,631.98 279,631.98 550,489.68 550,489.68 0.20 270,857.70 270,857.70

98980L101 ZOOM VIDEO COMMUNICATIONS INC 1,073.000 253.54 253.54 274,588.75 274,588.75 272,048.42 272,048.42 0.10 -2,540.33 -2,540.33

FHB903208 MARRIOTT INTERNATIONAL 84,973.000 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00

G02602103 AMDOCS LTD 8,950.000 60.88 60.88 519,002.26 519,002.26 544,876.00 544,876.00 0.20 25,873.74 25,873.74

G0450A105 ARCH CAPITAL GROUP LTD 20,637.000 28.65 28.65 542,579.80 542,579.80 591,250.05 591,250.05 0.21 48,670.25 48,670.25

G1151C101 ACCENTURE PLC 1,427.000 214.72 214.72 221,507.62 221,507.62 306,405.44 306,405.44 0.11 84,897.82 84,897.82
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G29183103 EATON CORP PLC 9,711.000 87.48 87.48 757,008.35 757,008.35 849,518.28 849,518.28 0.31 92,509.93 92,509.93

G3223R108 EVEREST RE GROUP LTD 3,889.000 206.20 206.20 829,936.23 829,936.23 801,911.80 801,911.80 0.29 -28,024.43 -28,024.43

G47567105 IHS MARKIT LTD 11,142.000 75.50 75.50 540,334.77 540,334.77 841,221.00 841,221.00 0.31 300,886.23 300,886.23

G51502105 JOHNSON CONTROLS INTERNATIONAL 8,520.000 34.14 34.14 305,741.46 305,741.46 290,872.80 290,872.80 0.11 -14,868.66 -14,868.66

G5494J103 LINDE PLC 2,783.000 212.11 212.11 548,716.37 548,716.37 590,302.13 590,302.13 0.21 41,585.76 41,585.76

G5876H105 MARVELL TECHNOLOGY GROUP LTD 25,017.000 35.06 35.06 523,862.95 523,862.95 877,096.02 877,096.02 0.32 353,233.07 353,233.07

G5960L103 MEDTRONIC PLC 8,621.000 91.70 91.70 747,667.15 747,667.15 790,545.70 790,545.70 0.29 42,878.55 42,878.55

G6095L109 APTIV PLC 4,006.000 77.92 77.92 345,921.40 345,921.40 312,147.52 312,147.52 0.11 -33,773.88 -33,773.88

G7945M107 SEAGATE TECHNOLOGY PLC 13,816.000 48.41 48.41 705,169.28 705,169.28 668,832.56 668,832.56 0.24 -36,336.72 -36,336.72

G8473T100 STERIS PLC 3,677.000 153.44 153.44 534,026.22 534,026.22 564,198.88 564,198.88 0.20 30,172.66 30,172.66

G8994E103 TRANE TECHNOLOGIES PLC 6,337.000 88.98 88.98 450,142.18 450,142.18 563,866.26 563,866.26 0.20 113,724.08 113,724.08

G97822103 PERRIGO CO PLC 13,017.000 55.27 55.27 779,233.54 779,233.54 719,449.59 719,449.59 0.26 -59,783.95 -59,783.95

H1467J104 CHUBB LTD 7,688.000 126.62 126.62 1,045,587.99 1,045,587.99 973,454.56 973,454.56 0.35 -72,133.43 -72,133.43

H2906T109 GARMIN LTD 9,582.000 97.50 97.50 913,140.65 913,140.65 934,245.00 934,245.00 0.34 21,104.35 21,104.35

H84989104 TE CONNECTIVITY LTD 6,802.000 81.55 81.55 563,381.25 563,381.25 554,703.10 554,703.10 0.20 -8,678.15 -8,678.15

L8681T102 SPOTIFY TECHNOLOGY SA 2,765.000 258.19 258.19 671,528.64 671,528.64 713,895.35 713,895.35 0.26 42,366.71 42,366.71

M22465104 CHECK POINT SOFTWARE TECHNOLOG 8,784.000 107.43 107.43 868,385.59 868,385.59 943,665.12 943,665.12 0.34 75,279.53 75,279.53

N53745100 LYONDELLBASELL INDUSTRIES NV 5,329.000 65.72 65.72 323,190.53 323,190.53 350,221.88 350,221.88 0.13 27,031.35 27,031.35

N59465109 MYLAN NV 41,491.000 16.08 16.08 692,306.65 692,306.65 667,175.28 667,175.28 0.24 -25,131.37 -25,131.37

V7780T103 ROYAL CARIBBEAN CRUISES LTD 3,927.000 50.30 50.30 386,642.41 386,642.41 197,528.10 197,528.10 0.07 -189,114.31 -189,114.31
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Grand Total 931,314,119.8
7

1,428,219,750.
. 100.00 496,905,630...

CASH & CASH EQUIVALENTS 2,270,090.20 2,270,090.20 0.16 0.00

U.S. DOLLAR 2,270,090.20 2,270,090.20 2,270,090.20 2,270,090.20 0.16 0.00 0.00
996085619 EB TEMP IVN FD VAR RT 12/31/49 FEE CL 12 1,139,523.580 1.00 1.00 1,139,523.58 1,139,523.58 1,139,523.58 1,139,523.58 0.08 0.00 0.00

CASH 0.000 1.00 1.00 6,317.44 6,317.44 6,317.44 6,317.44 0.00 0.00 0.00

DIVIDENDS RECEIVABLE 0.000 1.00 1.00 1,109,072.69 1,109,072.69 1,109,072.69 1,109,072.69 0.08 0.00 0.00

INTEREST RECEIVABLE 0.000 1.00 1.00 209.72 209.72 209.72 209.72 0.00 0.00 0.00

RECEIVABLE ON SECURITIES LENDING INCOME 0.000 1.00 1.00 11,634.61 11,634.61 11,634.61 11,634.61 0.00 0.00 0.00

PAYABLE FOR SEC LENDING AGENT FEES 0.000 1.00 1.00 -2,638.89 -2,638.89 -2,638.89 -2,638.89 0.00 0.00 0.00

PAYABLE FOR SEC LENDING BROKER REBATES 0.000 1.00 1.00 5,971.05 5,971.05 5,971.05 5,971.05 0.00 0.00 0.00

EQUITY 929,044,029.6
7

1,425,949,660.
. 99.84 496,905,630...

U.S. DOLLAR 929,044,029.6
7

929,044,029.6
7

1,425,949,660.
.

1,425,949,660.
. 99.84 496,905,630.4

4 496,905,630...

001055102 AFLAC INC 39,944.000 36.03 36.03 1,405,130.06 1,405,130.06 1,439,182.32 1,439,182.32 0.10 34,052.26 34,052.26

00130H105 AES CORP/THE 37,016.000 14.49 14.49 559,358.60 559,358.60 536,361.84 536,361.84 0.04 -22,996.76 -22,996.76

00206R102 AT&T INC 396,657.000 30.23 30.23 11,124,022.57 11,124,022.57 11,990,941.11 11,990,941.11 0.84 866,918.54 866,918.54

002824100 ABBOTT LABORATORIES 98,474.000 91.43 91.43 4,671,778.86 4,671,778.86 9,003,477.82 9,003,477.82 0.63 4,331,698.96 4,331,698.96

00287Y109 ABBVIE INC 98,112.000 98.18 98.18 5,478,405.03 5,478,405.03 9,632,636.16 9,632,636.16 0.67 4,154,231.13 4,154,231.13

003654100 ABIOMED INC 2,503.000 241.56 241.56 834,547.72 834,547.72 604,624.68 604,624.68 0.04 -229,923.04 -229,923.04

00507V109 ACTIVISION BLIZZARD INC 42,894.000 75.90 75.90 1,998,980.17 1,998,980.17 3,255,654.60 3,255,654.60 0.23 1,256,674.43 1,256,674.43

00724F101 ADOBE INC 26,822.000 435.31 435.31 4,267,175.81 4,267,175.81 11,675,884.82 11,675,884.82 0.82 7,408,709.01 7,408,709.01

00751Y106 ADVANCE AUTO PARTS INC 3,847.000 142.45 142.45 589,734.27 589,734.27 548,005.15 548,005.15 0.04 -41,729.12 -41,729.12

007903107 ADVANCED MICRO DEVICES INC 65,201.000 52.61 52.61 1,874,338.89 1,874,338.89 3,430,224.61 3,430,224.61 0.24 1,555,885.72 1,555,885.72

00846U101 AGILENT TECHNOLOGIES INC 17,190.000 88.37 88.37 748,154.19 748,154.19 1,519,080.30 1,519,080.30 0.11 770,926.11 770,926.11

009158106 AIR PRODUCTS AND CHEMICALS INC 12,295.000 241.46 241.46 1,733,120.37 1,733,120.37 2,968,750.70 2,968,750.70 0.21 1,235,630.33 1,235,630.33

00971T101 AKAMAI TECHNOLOGIES INC 9,034.000 107.09 107.09 521,522.56 521,522.56 967,451.06 967,451.06 0.07 445,928.50 445,928.50

011659109 ALASKA AIR GROUP INC 6,824.000 36.26 36.26 380,531.00 380,531.00 247,438.24 247,438.24 0.02 -133,092.76 -133,092.76

012653101 ALBEMARLE CORP 5,919.000 77.21 77.21 462,507.65 462,507.65 457,005.99 457,005.99 0.03 -5,501.66 -5,501.66

015271109 ALEXANDRIA REAL ESTATE EQUITIE 7,025.000 162.25 162.25 927,573.73 927,573.73 1,139,806.25 1,139,806.25 0.08 212,232.52 212,232.52

015351109 ALEXION PHARMACEUTICALS INC 12,294.000 112.24 112.24 1,389,331.72 1,389,331.72 1,379,878.56 1,379,878.56 0.10 -9,453.16 -9,453.16

016255101 ALIGN TECHNOLOGY INC 3,990.000 274.44 274.44 1,218,606.37 1,218,606.37 1,095,015.60 1,095,015.60 0.08 -123,590.77 -123,590.77

018802108 ALLIANT ENERGY CORP 13,890.000 47.84 47.84 610,000.36 610,000.36 664,497.60 664,497.60 0.05 54,497.24 54,497.24

020002101 ALLSTATE CORP/THE 17,487.000 96.99 96.99 944,794.73 944,794.73 1,696,064.13 1,696,064.13 0.12 751,269.40 751,269.40

02079K107 ALPHABET INC-CL C 16,282.000 1,413.61 1,413.61 12,197,222.78 12,197,222.78 23,016,398.02 23,016,398.02 1.61 10,819,175.24 10,819,175.24

02079K305 ALPHABET INC-CL A 16,704.000 1,418.05 1,418.05 12,316,580.07 12,316,580.07 23,687,107.20 23,687,107.20 1.66 11,370,527.13 11,370,527.13

02209S103 ALTRIA GROUP INC 103,457.000 39.25 39.25 3,812,629.13 3,812,629.13 4,060,687.25 4,060,687.25 0.28 248,058.12 248,058.12

023135106 AMAZON.COM INC 23,325.000 2,758.82 2,758.82 24,233,957.88 24,233,957.88 64,349,476.50 64,349,476.50 4.51 40,115,518.62 40,115,518.62

023608102 AMEREN CORP 13,745.000 70.36 70.36 768,370.85 768,370.85 967,098.20 967,098.20 0.07 198,727.35 198,727.35

02376R102 AMERICAN AIRLINES GROUP INC 20,953.000 13.07 13.07 857,530.27 857,530.27 273,855.71 273,855.71 0.02 -583,674.56 -583,674.56

025537101 AMERICAN ELECTRIC POWER CO INC 27,590.000 79.64 79.64 1,708,392.96 1,708,392.96 2,197,267.60 2,197,267.60 0.15 488,874.64 488,874.64

025816109 AMERICAN EXPRESS CO 36,747.000 95.20 95.20 2,368,012.68 2,368,012.68 3,498,314.40 3,498,314.40 0.24 1,130,301.72 1,130,301.72

026874784 AMERICAN INTERNATIONAL GROUP I 47,949.000 31.18 31.18 4,490,419.16 4,490,419.16 1,495,049.82 1,495,049.82 0.10 -2,995,369.34 -2,995,369.34

Asset Detail
Acct Base Currency Code : USD

S&P 500 INDEX - KR2F19020002 As Of Date : 6/30/2020 Accounting Status : FINAL

Page 12 of 48
Report Timestamp: Wed Aug 5 2020 03:15:21 PM

Special Called Investment Committee Meeting - Addendum - Standard Reports

456



.

Mellon

Security

ID

Security Description Shares/Par
Local

Price

Base

Price
Local Cost Base Cost

Local Market

Value

Base Market

Value

Percent of

Total

Local

Unrealized

Gain/Loss

Net

Unrealized

Gain/Loss

Base
03027X100 AMERICAN TOWER CORP 24,679.000 258.54 258.54 3,395,391.26 3,395,391.26 6,380,508.66 6,380,508.66 0.45 2,985,117.40 2,985,117.40

030420103 AMERICAN WATER WORKS CO INC 10,078.000 128.66 128.66 916,317.87 916,317.87 1,296,635.48 1,296,635.48 0.09 380,317.61 380,317.61

03073E105 AMERISOURCEBERGEN CORP 8,266.000 100.77 100.77 591,186.16 591,186.16 832,964.82 832,964.82 0.06 241,778.66 241,778.66

03076C106 AMERIPRISE FINANCIAL INC 6,811.000 150.04 150.04 543,172.05 543,172.05 1,021,922.44 1,021,922.44 0.07 478,750.39 478,750.39

031100100 AMETEK INC 12,773.000 89.37 89.37 790,989.12 790,989.12 1,141,523.01 1,141,523.01 0.08 350,533.89 350,533.89

031162100 AMGEN INC 32,748.000 235.86 235.86 3,976,475.03 3,976,475.03 7,723,943.28 7,723,943.28 0.54 3,747,468.25 3,747,468.25

032095101 AMPHENOL CORP 16,473.000 95.81 95.81 903,084.29 903,084.29 1,578,278.13 1,578,278.13 0.11 675,193.84 675,193.84

032654105 ANALOG DEVICES INC 20,511.000 122.64 122.64 1,592,094.73 1,592,094.73 2,515,469.04 2,515,469.04 0.18 923,374.31 923,374.31

03662Q105 ANSYS INC 4,783.000 291.73 291.73 811,837.44 811,837.44 1,395,344.59 1,395,344.59 0.10 583,507.15 583,507.15

036752103 ANTHEM INC 14,036.000 262.98 262.98 2,069,112.31 2,069,112.31 3,691,187.28 3,691,187.28 0.26 1,622,074.97 1,622,074.97

037411105 APACHE CORP 21,012.000 13.50 13.50 643,257.10 643,257.10 283,662.00 283,662.00 0.02 -359,595.10 -359,595.10

03748R754 APARTMENT INVESTMENT AND MANAG 8,287.000 37.64 37.64 309,618.39 309,618.39 311,922.68 311,922.68 0.02 2,304.29 2,304.29

037833100 APPLE INC 226,819.000 364.80 364.80 27,738,221.48 27,738,221.48 82,743,571.20 82,743,571.20 5.79 55,005,349.72 55,005,349.72

038222105 APPLIED MATERIALS INC 51,021.000 60.45 60.45 1,486,629.54 1,486,629.54 3,084,219.45 3,084,219.45 0.22 1,597,589.91 1,597,589.91

039483102 ARCHER-DANIELS-MIDLAND CO 30,925.000 39.90 39.90 1,031,077.78 1,031,077.78 1,233,907.50 1,233,907.50 0.09 202,829.72 202,829.72

040413106 ARISTA NETWORKS INC 2,992.000 210.03 210.03 738,652.69 738,652.69 628,409.76 628,409.76 0.04 -110,242.93 -110,242.93

04621X108 ASSURANT INC 3,321.000 103.29 103.29 256,019.10 256,019.10 343,026.09 343,026.09 0.02 87,006.99 87,006.99

049560105 ATMOS ENERGY CORP 6,809.000 99.58 99.58 700,613.51 700,613.51 678,040.22 678,040.22 0.05 -22,573.29 -22,573.29

052769106 AUTODESK INC 12,203.000 239.19 239.19 1,213,913.11 1,213,913.11 2,918,835.57 2,918,835.57 0.20 1,704,922.46 1,704,922.46

053015103 AUTOMATIC DATA PROCESSING INC 23,926.000 148.89 148.89 2,136,539.46 2,136,539.46 3,562,342.14 3,562,342.14 0.25 1,425,802.68 1,425,802.68

053332102 AUTOZONE INC 1,300.000 1,128.12 1,128.12 843,852.67 843,852.67 1,466,556.00 1,466,556.00 0.10 622,703.33 622,703.33

053484101 AVALONBAY COMMUNITIES INC 7,835.000 154.64 154.64 1,265,527.47 1,265,527.47 1,211,604.40 1,211,604.40 0.08 -53,923.07 -53,923.07

053611109 AVERY DENNISON CORP 4,637.000 114.09 114.09 325,968.03 325,968.03 529,035.33 529,035.33 0.04 203,067.30 203,067.30

05722G100 BAKER HUGHES CO 36,467.000 15.39 15.39 1,015,855.57 1,015,855.57 561,227.13 561,227.13 0.04 -454,628.44 -454,628.44

058498106 BALL CORP 18,149.000 69.49 69.49 786,072.44 786,072.44 1,261,174.01 1,261,174.01 0.09 475,101.57 475,101.57

060505104 BANK OF AMERICA CORP 434,683.000 23.75 23.75 9,106,404.93 9,106,404.93 10,323,721.25 10,323,721.25 0.72 1,217,316.32 1,217,316.32

064058100 BANK OF NEW YORK MELLON CORP/T 44,857.000 38.65 38.65 1,587,202.68 1,587,202.68 1,733,723.05 1,733,723.05 0.12 146,520.37 146,520.37

071813109 BAXTER INTERNATIONAL INC 28,327.000 86.10 86.10 1,428,861.46 1,428,861.46 2,438,954.70 2,438,954.70 0.17 1,010,093.24 1,010,093.24

075887109 BECTON DICKINSON AND CO 16,416.000 239.27 239.27 2,885,473.51 2,885,473.51 3,927,856.32 3,927,856.32 0.28 1,042,382.81 1,042,382.81

084423102 W R BERKLEY CORP 7,860.000 57.29 57.29 528,453.47 528,453.47 450,299.40 450,299.40 0.03 -78,154.07 -78,154.07

084670702 BERKSHIRE HATHAWAY INC 108,226.000 178.51 178.51 15,775,258.56 15,775,258.56 19,319,423.26 19,319,423.26 1.35 3,544,164.70 3,544,164.70

086516101 BEST BUY CO INC 12,655.000 87.27 87.27 594,018.11 594,018.11 1,104,401.85 1,104,401.85 0.08 510,383.74 510,383.74

090572207 BIO-RAD LABORATORIES INC 1,190.000 451.49 451.49 537,626.38 537,626.38 537,273.10 537,273.10 0.04 -353.28 -353.28

09062X103 BIOGEN INC 9,085.000 267.55 267.55 1,631,848.94 1,631,848.94 2,430,691.75 2,430,691.75 0.17 798,842.81 798,842.81

09247X101 BLACKROCK INC 8,588.000 544.09 544.09 3,287,686.56 3,287,686.56 4,672,644.92 4,672,644.92 0.33 1,384,958.36 1,384,958.36

093671105 H&R BLOCK INC 10,715.000 14.28 14.28 218,605.78 218,605.78 153,010.20 153,010.20 0.01 -65,595.58 -65,595.58

097023105 BOEING CO/THE 29,846.000 183.30 183.30 4,636,926.60 4,636,926.60 5,470,771.80 5,470,771.80 0.38 833,845.20 833,845.20

09857L108 BOOKING HOLDINGS INC 2,279.000 1,592.34 1,592.34 2,091,764.61 2,091,764.61 3,628,942.86 3,628,942.86 0.25 1,537,178.25 1,537,178.25

099724106 BORGWARNER INC 11,541.000 35.30 35.30 380,190.85 380,190.85 407,397.30 407,397.30 0.03 27,206.45 27,206.45

101121101 BOSTON PROPERTIES INC 8,044.000 90.38 90.38 944,420.14 944,420.14 727,016.72 727,016.72 0.05 -217,403.42 -217,403.42

101137107 BOSTON SCIENTIFIC CORP 79,537.000 35.11 35.11 1,914,672.60 1,914,672.60 2,792,544.07 2,792,544.07 0.20 877,871.47 877,871.47

110122108 BRISTOL-MYERS SQUIBB CO 125,966.000 58.80 58.80 6,071,720.65 6,071,720.65 7,406,800.80 7,406,800.80 0.52 1,335,080.15 1,335,080.15

11133T103 BROADRIDGE FINANCIAL SOLUTIONS 6,392.000 126.19 126.19 717,367.22 717,367.22 806,606.48 806,606.48 0.06 89,239.26 89,239.26

11135F101 BROADCOM INC 22,257.000 315.61 315.61 3,986,734.72 3,986,734.72 7,024,531.77 7,024,531.77 0.49 3,037,797.05 3,037,797.05
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115637209 BROWN-FORMAN CORP 10,153.000 63.66 63.66 429,834.32 429,834.32 646,339.98 646,339.98 0.05 216,505.66 216,505.66

12503M108 CBOE GLOBAL MARKETS INC 6,108.000 93.28 93.28 590,450.86 590,450.86 569,754.24 569,754.24 0.04 -20,696.62 -20,696.62

12504L109 CBRE GROUP INC 18,659.000 45.22 45.22 692,637.09 692,637.09 843,759.98 843,759.98 0.06 151,122.89 151,122.89

12514G108 CDW CORP/DE 7,923.000 116.18 116.18 928,854.07 928,854.07 920,494.14 920,494.14 0.06 -8,359.93 -8,359.93

125269100 CF INDUSTRIES HOLDINGS INC 11,902.000 28.14 28.14 408,169.71 408,169.71 334,922.28 334,922.28 0.02 -73,247.43 -73,247.43

12541W209 CH ROBINSON WORLDWIDE INC 7,494.000 79.06 79.06 458,779.33 458,779.33 592,475.64 592,475.64 0.04 133,696.31 133,696.31

125523100 CIGNA CORP 20,542.000 187.65 187.65 2,725,381.93 2,725,381.93 3,854,706.30 3,854,706.30 0.27 1,129,324.37 1,129,324.37

12572Q105 CME GROUP INC 19,963.000 162.54 162.54 2,422,811.03 2,422,811.03 3,244,786.02 3,244,786.02 0.23 821,974.99 821,974.99

125896100 CMS ENERGY CORP 15,934.000 58.42 58.42 679,798.68 679,798.68 930,864.28 930,864.28 0.07 251,065.60 251,065.60

126408103 CSX CORP 42,614.000 69.74 69.74 1,530,997.70 1,530,997.70 2,971,900.36 2,971,900.36 0.21 1,440,902.66 1,440,902.66

126650100 CVS HEALTH CORP 72,767.000 64.97 64.97 4,302,475.56 4,302,475.56 4,727,671.99 4,727,671.99 0.33 425,196.43 425,196.43

127097103 CABOT OIL & GAS CORP 22,189.000 17.18 17.18 385,977.08 385,977.08 381,207.02 381,207.02 0.03 -4,770.06 -4,770.06

127387108 CADENCE DESIGN SYSTEMS INC 15,543.000 95.96 95.96 828,225.08 828,225.08 1,491,506.28 1,491,506.28 0.10 663,281.20 663,281.20

134429109 CAMPBELL SOUP CO 9,420.000 49.63 49.63 413,421.23 413,421.23 467,514.60 467,514.60 0.03 54,093.37 54,093.37

14040H105 CAPITAL ONE FINANCIAL CORP 25,348.000 62.59 62.59 1,586,218.86 1,586,218.86 1,586,531.32 1,586,531.32 0.11 312.46 312.46

14149Y108 CARDINAL HEALTH INC 16,255.000 52.19 52.19 775,613.84 775,613.84 848,348.45 848,348.45 0.06 72,734.61 72,734.61

143130102 CARMAX INC 9,060.000 89.55 89.55 409,258.33 409,258.33 811,323.00 811,323.00 0.06 402,064.67 402,064.67

143658300 CARNIVAL CORP 26,375.000 16.42 16.42 1,000,255.88 1,000,255.88 433,077.50 433,077.50 0.03 -567,178.38 -567,178.38

14448C104 CARRIER GLOBAL CORP 45,327.000 22.22 22.22 622,993.62 622,993.62 1,007,165.94 1,007,165.94 0.07 384,172.32 384,172.32

149123101 CATERPILLAR INC 30,131.000 126.50 126.50 2,429,942.27 2,429,942.27 3,811,571.50 3,811,571.50 0.27 1,381,629.23 1,381,629.23

150870103 CELANESE CORP 6,582.000 86.34 86.34 641,165.82 641,165.82 568,289.88 568,289.88 0.04 -72,875.94 -72,875.94

15135B101 CENTENE CORP 32,241.000 63.55 63.55 1,995,314.89 1,995,314.89 2,048,915.55 2,048,915.55 0.14 53,600.66 53,600.66

15189T107 CENTERPOINT ENERGY INC 30,324.000 18.67 18.67 616,956.25 616,956.25 566,149.08 566,149.08 0.04 -50,807.17 -50,807.17

156700106 CENTURYLINK INC 54,989.000 10.03 10.03 1,131,149.29 1,131,149.29 551,539.67 551,539.67 0.04 -579,609.62 -579,609.62

156782104 CERNER CORP 16,943.000 68.55 68.55 827,679.09 827,679.09 1,161,442.65 1,161,442.65 0.08 333,763.56 333,763.56

16119P108 CHARTER COMMUNICATIONS INC 8,390.000 510.04 510.04 2,811,353.82 2,811,353.82 4,279,235.60 4,279,235.60 0.30 1,467,881.78 1,467,881.78

166764100 CHEVRON CORP 103,937.000 89.23 89.23 7,220,652.20 7,220,652.20 9,274,298.51 9,274,298.51 0.65 2,053,646.31 2,053,646.31

169656105 CHIPOTLE MEXICAN GRILL INC 1,429.000 1,052.36 1,052.36 659,169.66 659,169.66 1,503,822.44 1,503,822.44 0.11 844,652.78 844,652.78

171340102 CHURCH & DWIGHT CO INC 13,689.000 77.30 77.30 725,719.60 725,719.60 1,058,159.70 1,058,159.70 0.07 332,440.10 332,440.10

172062101 CINCINNATI FINANCIAL CORP 8,400.000 64.03 64.03 515,602.44 515,602.44 537,852.00 537,852.00 0.04 22,249.56 22,249.56

17275R102 CISCO SYSTEMS INC 236,094.000 46.64 46.64 5,977,578.06 5,977,578.06 11,011,424.16 11,011,424.16 0.77 5,033,846.10 5,033,846.10

172908105 CINTAS CORP 4,692.000 266.36 266.36 643,204.38 643,204.38 1,249,761.12 1,249,761.12 0.09 606,556.74 606,556.74

172967424 CITIGROUP INC 115,897.000 51.10 51.10 7,127,067.34 7,127,067.34 5,922,336.70 5,922,336.70 0.41 -1,204,730.64 -1,204,730.64

174610105 CITIZENS FINANCIAL GROUP INC 23,750.000 25.24 25.24 570,049.92 570,049.92 599,450.00 599,450.00 0.04 29,400.08 29,400.08

177376100 CITRIX SYSTEMS INC 6,460.000 147.91 147.91 424,806.07 424,806.07 955,498.60 955,498.60 0.07 530,692.53 530,692.53

189054109 CLOROX CO/THE 6,964.000 219.37 219.37 793,379.19 793,379.19 1,527,692.68 1,527,692.68 0.11 734,313.49 734,313.49

191216100 COCA-COLA CO/THE 215,191.000 44.68 44.68 7,385,188.85 7,385,188.85 9,614,733.88 9,614,733.88 0.67 2,229,545.03 2,229,545.03

192446102 COGNIZANT TECHNOLOGY SOLUTIONS 30,095.000 56.82 56.82 1,358,380.81 1,358,380.81 1,709,997.90 1,709,997.90 0.12 351,617.09 351,617.09

194162103 COLGATE-PALMOLIVE CO 47,684.000 73.26 73.26 2,157,199.15 2,157,199.15 3,493,329.84 3,493,329.84 0.24 1,336,130.69 1,336,130.69

20030N101 COMCAST CORP 253,566.000 38.98 38.98 6,499,034.68 6,499,034.68 9,884,002.68 9,884,002.68 0.69 3,384,968.00 3,384,968.00

200340107 COMERICA INC 7,740.000 38.10 38.10 311,667.42 311,667.42 294,894.00 294,894.00 0.02 -16,773.42 -16,773.42

205887102 CONAGRA BRANDS INC 27,116.000 35.17 35.17 702,942.81 702,942.81 953,669.72 953,669.72 0.07 250,726.91 250,726.91

20605P101 CONCHO RESOURCES INC 10,951.000 51.50 51.50 1,024,060.97 1,024,060.97 563,976.50 563,976.50 0.04 -460,084.47 -460,084.47

20825C104 CONOCOPHILLIPS 59,703.000 42.02 42.02 2,436,160.25 2,436,160.25 2,508,720.06 2,508,720.06 0.18 72,559.81 72,559.81
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209115104 CONSOLIDATED EDISON INC 18,600.000 71.93 71.93 1,192,619.37 1,192,619.37 1,337,898.00 1,337,898.00 0.09 145,278.63 145,278.63

21036P108 CONSTELLATION BRANDS INC 9,350.000 174.95 174.95 1,067,342.83 1,067,342.83 1,635,782.50 1,635,782.50 0.11 568,439.67 568,439.67

216648402 COOPER COS INC/THE 2,735.000 283.64 283.64 625,293.18 625,293.18 775,755.40 775,755.40 0.05 150,462.22 150,462.22

217204106 COPART INC 11,502.000 83.27 83.27 722,543.29 722,543.29 957,771.54 957,771.54 0.07 235,228.25 235,228.25

219350105 CORNING INC 42,254.000 25.90 25.90 811,451.47 811,451.47 1,094,378.60 1,094,378.60 0.08 282,927.13 282,927.13

22052L104 CORTEVA INC 41,663.000 26.79 26.79 935,221.03 935,221.03 1,116,151.77 1,116,151.77 0.08 180,930.74 180,930.74

22160K105 COSTCO WHOLESALE CORP 24,580.000 303.21 303.21 3,877,770.88 3,877,770.88 7,452,901.80 7,452,901.80 0.52 3,575,130.92 3,575,130.92

222070203 COTY INC 16,568.000 4.47 4.47 236,054.43 236,054.43 74,058.96 74,058.96 0.01 -161,995.47 -161,995.47

22304C100 COVETRUS INC 0.400 17.89 17.89 16.08 16.08 7.16 7.16 0.00 -8.92 -8.92

22822V101 CROWN CASTLE INTERNATIONAL COR 23,201.000 167.35 167.35 2,348,875.71 2,348,875.71 3,882,687.35 3,882,687.35 0.27 1,533,811.64 1,533,811.64

231021106 CUMMINS INC 8,213.000 173.26 173.26 811,306.32 811,306.32 1,422,984.38 1,422,984.38 0.10 611,678.06 611,678.06

23331A109 DR HORTON INC 18,417.000 55.45 55.45 687,921.31 687,921.31 1,021,222.65 1,021,222.65 0.07 333,301.34 333,301.34

233331107 DTE ENERGY CO 10,723.000 107.50 107.50 884,532.62 884,532.62 1,152,722.50 1,152,722.50 0.08 268,189.88 268,189.88

23355L106 DXC TECHNOLOGY CO 14,127.000 16.50 16.50 527,421.55 527,421.55 233,095.50 233,095.50 0.02 -294,326.05 -294,326.05

235851102 DANAHER CORP 35,031.000 176.83 176.83 2,909,147.44 2,909,147.44 6,194,531.73 6,194,531.73 0.43 3,285,384.29 3,285,384.29

237194105 DARDEN RESTAURANTS INC 7,231.000 75.77 75.77 478,212.10 478,212.10 547,892.87 547,892.87 0.04 69,680.77 69,680.77

23918K108 DAVITA INC 4,747.000 79.14 79.14 282,636.52 282,636.52 375,677.58 375,677.58 0.03 93,041.06 93,041.06

244199105 DEERE & CO 17,417.000 157.15 157.15 1,620,862.38 1,620,862.38 2,737,081.55 2,737,081.55 0.19 1,116,219.17 1,116,219.17

247361702 DELTA AIR LINES INC 31,603.000 28.05 28.05 1,117,148.50 1,117,148.50 886,464.15 886,464.15 0.06 -230,684.35 -230,684.35

24906P109 DENTSPLY SIRONA INC 12,196.000 44.06 44.06 599,396.96 599,396.96 537,355.76 537,355.76 0.04 -62,041.20 -62,041.20

25179M103 DEVON ENERGY CORP 21,305.000 11.34 11.34 514,614.12 514,614.12 241,598.70 241,598.70 0.02 -273,015.42 -273,015.42

252131107 DEXCOM INC 5,138.000 405.40 405.40 1,882,785.48 1,882,785.48 2,082,945.20 2,082,945.20 0.15 200,159.72 200,159.72

25278X109 DIAMONDBACK ENERGY INC 8,786.000 41.82 41.82 682,379.54 682,379.54 367,430.52 367,430.52 0.03 -314,949.02 -314,949.02

253868103 DIGITAL REALTY TRUST INC 14,937.000 142.11 142.11 1,758,972.53 1,758,972.53 2,122,697.07 2,122,697.07 0.15 363,724.54 363,724.54

254687106 WALT DISNEY CO/THE 100,557.000 111.51 111.51 7,500,196.35 7,500,196.35 11,213,111.07 11,213,111.07 0.79 3,712,914.72 3,712,914.72

254709108 DISCOVER FINANCIAL SERVICES 17,052.000 50.09 50.09 636,481.73 636,481.73 854,134.68 854,134.68 0.06 217,652.95 217,652.95

25470F104 DISCOVERY INC 8,908.000 21.10 21.10 218,801.22 218,801.22 187,958.80 187,958.80 0.01 -30,842.42 -30,842.42

25470F302 DISCOVERY INC 17,612.000 19.26 19.26 429,620.17 429,620.17 339,207.12 339,207.12 0.02 -90,413.05 -90,413.05

25470M109 DISH NETWORK CORP 14,316.000 34.51 34.51 680,678.16 680,678.16 494,045.16 494,045.16 0.03 -186,633.00 -186,633.00

256677105 DOLLAR GENERAL CORP 14,014.000 190.51 190.51 1,314,004.05 1,314,004.05 2,669,807.14 2,669,807.14 0.19 1,355,803.09 1,355,803.09

256746108 DOLLAR TREE INC 13,207.000 92.68 92.68 920,401.20 920,401.20 1,224,024.76 1,224,024.76 0.09 303,623.56 303,623.56

25746U109 DOMINION ENERGY INC 46,722.000 81.18 81.18 2,848,930.41 2,848,930.41 3,792,891.96 3,792,891.96 0.27 943,961.55 943,961.55

25754A201 DOMINO'S PIZZA INC 2,178.000 369.44 369.44 820,034.67 820,034.67 804,640.32 804,640.32 0.06 -15,394.35 -15,394.35

260003108 DOVER CORP 8,014.000 96.56 96.56 447,664.63 447,664.63 773,831.84 773,831.84 0.05 326,167.21 326,167.21

260557103 DOW INC 41,237.000 40.76 40.76 2,074,462.22 2,074,462.22 1,680,820.12 1,680,820.12 0.12 -393,642.10 -393,642.10

264411505 DUKE REALTY CORP 20,508.000 35.39 35.39 635,999.94 635,999.94 725,778.12 725,778.12 0.05 89,778.18 89,778.18

26441C204 DUKE ENERGY CORP 40,910.000 79.89 79.89 2,909,641.00 2,909,641.00 3,268,299.90 3,268,299.90 0.23 358,658.90 358,658.90

26614N102 DUPONT DE NEMOURS INC 40,851.000 53.13 53.13 2,111,054.02 2,111,054.02 2,170,413.63 2,170,413.63 0.15 59,359.61 59,359.61

26875P101 EOG RESOURCES INC 32,403.000 50.66 50.66 1,812,445.98 1,812,445.98 1,641,535.98 1,641,535.98 0.11 -170,910.00 -170,910.00

269246401 E*TRADE FINANCIAL CORP 12,306.000 49.73 49.73 609,634.46 609,634.46 611,977.38 611,977.38 0.04 2,342.92 2,342.92

277432100 EASTMAN CHEMICAL CO 7,565.000 69.64 69.64 440,335.55 440,335.55 526,826.60 526,826.60 0.04 86,491.05 86,491.05

278642103 EBAY INC 36,772.000 52.45 52.45 859,776.44 859,776.44 1,928,691.40 1,928,691.40 0.14 1,068,914.96 1,068,914.96

278865100 ECOLAB INC 13,767.000 198.95 198.95 1,598,867.94 1,598,867.94 2,738,944.65 2,738,944.65 0.19 1,140,076.71 1,140,076.71

281020107 EDISON INTERNATIONAL 21,040.000 54.31 54.31 986,218.82 986,218.82 1,142,682.40 1,142,682.40 0.08 156,463.58 156,463.58
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28176E108 EDWARDS LIFESCIENCES CORP 34,497.000 69.11 69.11 1,192,978.28 1,192,978.28 2,384,087.67 2,384,087.67 0.17 1,191,109.39 1,191,109.39

285512109 ELECTRONIC ARTS INC 16,072.000 132.05 132.05 1,079,352.02 1,079,352.02 2,122,307.60 2,122,307.60 0.15 1,042,955.58 1,042,955.58

291011104 EMERSON ELECTRIC CO 33,262.000 62.03 62.03 1,256,598.70 1,256,598.70 2,063,241.86 2,063,241.86 0.14 806,643.16 806,643.16

29364G103 ENTERGY CORP 11,143.000 93.81 93.81 890,590.18 890,590.18 1,045,324.83 1,045,324.83 0.07 154,734.65 154,734.65

294429105 EQUIFAX INC 6,758.000 171.88 171.88 608,826.99 608,826.99 1,161,565.04 1,161,565.04 0.08 552,738.05 552,738.05

29444U700 EQUINIX INC 4,928.000 702.30 702.30 2,004,097.98 2,004,097.98 3,460,934.40 3,460,934.40 0.24 1,456,836.42 1,456,836.42

29476L107 EQUITY RESIDENTIAL 19,474.000 58.82 58.82 1,145,125.63 1,145,125.63 1,145,460.68 1,145,460.68 0.08 335.05 335.05

297178105 ESSEX PROPERTY TRUST INC 3,642.000 229.17 229.17 824,321.57 824,321.57 834,637.14 834,637.14 0.06 10,315.57 10,315.57

30034W106 EVERGY INC 12,623.000 59.29 59.29 709,162.35 709,162.35 748,417.67 748,417.67 0.05 39,255.32 39,255.32

30040W108 EVERSOURCE ENERGY 18,730.000 83.27 83.27 1,092,938.85 1,092,938.85 1,559,647.10 1,559,647.10 0.11 466,708.25 466,708.25

30161N101 EXELON CORP 54,246.000 36.29 36.29 2,078,398.72 2,078,398.72 1,968,587.34 1,968,587.34 0.14 -109,811.38 -109,811.38

30212P303 EXPEDIA GROUP INC 7,541.000 82.20 82.20 668,907.52 668,907.52 619,870.20 619,870.20 0.04 -49,037.32 -49,037.32

302130109 EXPEDITORS INTERNATIONAL OF WA 9,265.000 76.04 76.04 454,304.34 454,304.34 704,510.60 704,510.60 0.05 250,206.26 250,206.26

30225T102 EXTRA SPACE STORAGE INC 7,186.000 92.37 92.37 667,612.58 667,612.58 663,770.82 663,770.82 0.05 -3,841.76 -3,841.76

30231G102 EXXON MOBIL CORP 235,389.000 44.72 44.72 12,284,439.37 12,284,439.37 10,526,596.08 10,526,596.08 0.74 -1,757,843.29 -1,757,843.29

302445101 FLIR SYSTEMS INC 7,284.000 40.57 40.57 265,996.15 265,996.15 295,511.88 295,511.88 0.02 29,515.73 29,515.73

302491303 FMC CORP 7,206.000 99.62 99.62 401,421.65 401,421.65 717,861.72 717,861.72 0.05 316,440.07 316,440.07

30303M102 FACEBOOK INC 133,864.000 227.07 227.07 16,021,277.94 16,021,277.94 30,396,498.48 30,396,498.48 2.13 14,375,220.54 14,375,220.54

311900104 FASTENAL CO 31,889.000 42.84 42.84 728,314.82 728,314.82 1,366,124.76 1,366,124.76 0.10 637,809.94 637,809.94

313747206 FEDERAL REALTY INVESTMENT TRUS 3,916.000 85.21 85.21 519,640.58 519,640.58 333,682.36 333,682.36 0.02 -185,958.22 -185,958.22

31428X106 FEDEX CORP 13,381.000 140.22 140.22 1,489,037.58 1,489,037.58 1,876,283.82 1,876,283.82 0.13 387,246.24 387,246.24

315616102 F5 NETWORKS INC 3,390.000 139.48 139.48 388,318.76 388,318.76 472,837.20 472,837.20 0.03 84,518.44 84,518.44

31620M106 FIDELITY NATIONAL INFORMATION 34,396.000 134.09 134.09 3,624,084.07 3,624,084.07 4,612,159.64 4,612,159.64 0.32 988,075.57 988,075.57

316773100 FIFTH THIRD BANCORP 39,633.000 19.28 19.28 780,049.24 780,049.24 764,124.24 764,124.24 0.05 -15,925.00 -15,925.00

33616C100 FIRST REPUBLIC BANK/CA 9,546.000 105.99 105.99 961,889.49 961,889.49 1,011,780.54 1,011,780.54 0.07 49,891.05 49,891.05

337738108 FISERV INC 31,308.000 97.62 97.62 2,195,965.87 2,195,965.87 3,056,286.96 3,056,286.96 0.21 860,321.09 860,321.09

337932107 FIRSTENERGY CORP 30,160.000 38.78 38.78 1,203,127.85 1,203,127.85 1,169,604.80 1,169,604.80 0.08 -33,523.05 -33,523.05

339041105 FLEETCOR TECHNOLOGIES INC 4,665.000 251.53 251.53 1,075,024.54 1,075,024.54 1,173,387.45 1,173,387.45 0.08 98,362.91 98,362.91

34354P105 FLOWSERVE CORP 7,244.000 28.52 28.52 329,722.34 329,722.34 206,598.88 206,598.88 0.01 -123,123.46 -123,123.46

345370860 FORD MOTOR CO 217,462.000 6.08 6.08 1,775,678.50 1,775,678.50 1,322,168.96 1,322,168.96 0.09 -453,509.54 -453,509.54

34959E109 FORTINET INC 7,469.000 137.27 137.27 606,032.70 606,032.70 1,025,269.63 1,025,269.63 0.07 419,236.93 419,236.93

34959J108 FORTIVE CORP 16,503.000 67.66 67.66 712,775.49 712,775.49 1,116,592.98 1,116,592.98 0.08 403,817.49 403,817.49

34964C106 FORTUNE BRANDS HOME & SECURITY 7,778.000 63.93 63.93 469,492.13 469,492.13 497,247.54 497,247.54 0.03 27,755.41 27,755.41

35137L105 FOX CORP 19,075.000 26.82 26.82 631,350.24 631,350.24 511,591.50 511,591.50 0.04 -119,758.74 -119,758.74

35137L204 FOX CORP 8,866.000 26.84 26.84 287,693.97 287,693.97 237,963.44 237,963.44 0.02 -49,730.53 -49,730.53

354613101 FRANKLIN RESOURCES INC 15,442.000 20.97 20.97 442,711.08 442,711.08 323,818.74 323,818.74 0.02 -118,892.34 -118,892.34

35671D857 FREEPORT-MCMORAN INC 80,833.000 11.57 11.57 1,259,825.93 1,259,825.93 935,237.81 935,237.81 0.07 -324,588.12 -324,588.12

363576109 ARTHUR J GALLAGHER & CO 10,556.000 97.49 97.49 692,826.54 692,826.54 1,029,104.44 1,029,104.44 0.07 336,277.90 336,277.90

364760108 GAP INC/THE 11,851.000 12.62 12.62 226,564.76 226,564.76 149,559.62 149,559.62 0.01 -77,005.14 -77,005.14

366651107 GARTNER INC 4,964.000 121.33 121.33 616,506.61 616,506.61 602,282.12 602,282.12 0.04 -14,224.49 -14,224.49

369550108 GENERAL DYNAMICS CORP 12,936.000 149.46 149.46 1,375,443.35 1,375,443.35 1,933,414.56 1,933,414.56 0.14 557,971.21 557,971.21

369604103 GENERAL ELECTRIC CO 486,960.000 6.83 6.83 7,154,568.71 7,154,568.71 3,325,936.80 3,325,936.80 0.23 -3,828,631.91 -3,828,631.91

370334104 GENERAL MILLS INC 33,744.000 61.65 61.65 1,523,333.98 1,523,333.98 2,080,317.60 2,080,317.60 0.15 556,983.62 556,983.62

37045V100 GENERAL MOTORS CO 70,109.000 25.30 25.30 2,279,610.55 2,279,610.55 1,773,757.70 1,773,757.70 0.12 -505,852.85 -505,852.85
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372460105 GENUINE PARTS CO 8,031.000 86.96 86.96 508,484.57 508,484.57 698,375.76 698,375.76 0.05 189,891.19 189,891.19

375558103 GILEAD SCIENCES INC 69,812.000 76.94 76.94 3,681,657.63 3,681,657.63 5,371,335.28 5,371,335.28 0.38 1,689,677.65 1,689,677.65

37940X102 GLOBAL PAYMENTS INC 16,652.000 169.62 169.62 1,733,074.79 1,733,074.79 2,824,512.24 2,824,512.24 0.20 1,091,437.45 1,091,437.45

37959E102 GLOBE LIFE INC 5,451.000 74.23 74.23 276,092.51 276,092.51 404,627.73 404,627.73 0.03 128,535.22 128,535.22

38141G104 GOLDMAN SACHS GROUP INC/THE 17,230.000 197.62 197.62 2,423,815.94 2,423,815.94 3,404,992.60 3,404,992.60 0.24 981,176.66 981,176.66

384802104 WW GRAINGER INC 2,411.000 314.16 314.16 491,225.68 491,225.68 757,439.76 757,439.76 0.05 266,214.08 266,214.08

40412C101 HCA HEALTHCARE INC 14,661.000 97.06 97.06 1,309,453.52 1,309,453.52 1,422,996.66 1,422,996.66 0.10 113,543.14 113,543.14

40434L105 HP INC 79,607.000 17.43 17.43 950,142.51 950,142.51 1,387,550.01 1,387,550.01 0.10 437,407.50 437,407.50

406216101 HALLIBURTON CO 48,839.000 12.98 12.98 1,081,635.35 1,081,635.35 633,930.22 633,930.22 0.04 -447,705.13 -447,705.13

410345102 HANESBRANDS INC 19,375.000 11.29 11.29 480,588.04 480,588.04 218,743.75 218,743.75 0.02 -261,844.29 -261,844.29

416515104 HARTFORD FINANCIAL SERVICES GR 19,934.000 38.55 38.55 754,850.75 754,850.75 768,455.70 768,455.70 0.05 13,604.95 13,604.95

418056107 HASBRO INC 7,094.000 74.95 74.95 487,329.02 487,329.02 531,695.30 531,695.30 0.04 44,366.28 44,366.28

42250P103 HEALTHPEAK PROPERTIES INC 29,966.000 27.56 27.56 929,821.70 929,821.70 825,862.96 825,862.96 0.06 -103,958.74 -103,958.74

426281101 JACK HENRY & ASSOCIATES INC 4,265.000 184.03 184.03 611,581.27 611,581.27 784,887.95 784,887.95 0.05 173,306.68 173,306.68

427866108 HERSHEY CO/THE 8,206.000 129.62 129.62 814,060.31 814,060.31 1,063,661.72 1,063,661.72 0.07 249,601.41 249,601.41

42809H107 HESS CORP 14,534.000 51.81 51.81 828,085.26 828,085.26 753,006.54 753,006.54 0.05 -75,078.72 -75,078.72

42824C109 HEWLETT PACKARD ENTERPRISE CO 71,524.000 9.73 9.73 544,835.15 544,835.15 695,928.52 695,928.52 0.05 151,093.37 151,093.37

43300A203 HILTON WORLDWIDE HOLDINGS INC 15,435.000 73.45 73.45 1,184,407.09 1,184,407.09 1,133,700.75 1,133,700.75 0.08 -50,706.34 -50,706.34

436106108 HOLLYFRONTIER CORP 8,291.000 29.20 29.20 477,830.08 477,830.08 242,097.20 242,097.20 0.02 -235,732.88 -235,732.88

436440101 HOLOGIC INC 14,375.000 57.00 57.00 580,707.07 580,707.07 819,375.00 819,375.00 0.06 238,667.93 238,667.93

437076102 HOME DEPOT INC/THE 59,876.000 250.51 250.51 7,033,222.55 7,033,222.55 14,999,536.76 14,999,536.76 1.05 7,966,314.21 7,966,314.21

438516106 HONEYWELL INTERNATIONAL INC 39,073.000 144.59 144.59 3,675,998.12 3,675,998.12 5,649,565.07 5,649,565.07 0.40 1,973,566.95 1,973,566.95

440452100 HORMEL FOODS CORP 15,602.000 48.27 48.27 520,669.54 520,669.54 753,108.54 753,108.54 0.05 232,439.00 232,439.00

44107P104 HOST HOTELS & RESORTS INC 39,246.000 10.79 10.79 642,199.83 642,199.83 423,464.34 423,464.34 0.03 -218,735.49 -218,735.49

443201108 HOWMET AEROSPACE INC 21,365.000 15.85 15.85 498,714.25 498,714.25 338,635.25 338,635.25 0.02 -160,079.00 -160,079.00

444859102 HUMANA INC 7,360.000 387.75 387.75 1,257,983.52 1,257,983.52 2,853,840.00 2,853,840.00 0.20 1,595,856.48 1,595,856.48

445658107 JB HUNT TRANSPORT SERVICES INC 4,697.000 120.34 120.34 409,578.29 409,578.29 565,236.98 565,236.98 0.04 155,658.69 155,658.69

446150104 HUNTINGTON BANCSHARES INC/OH 56,463.000 9.04 9.04 844,431.80 844,431.80 510,143.21 510,143.21 0.04 -334,288.59 -334,288.59

446413106 HUNTINGTON INGALLS INDUSTRIES 2,253.000 174.49 174.49 542,064.08 542,064.08 393,125.97 393,125.97 0.03 -148,938.11 -148,938.11

44980X109 IPG PHOTONICS CORP 1,978.000 160.39 160.39 398,232.00 398,232.00 317,251.42 317,251.42 0.02 -80,980.58 -80,980.58

45167R104 IDEX CORP 4,197.000 158.04 158.04 659,864.35 659,864.35 663,293.88 663,293.88 0.05 3,429.53 3,429.53

45168D104 IDEXX LABORATORIES INC 4,728.000 330.16 330.16 906,172.76 906,172.76 1,560,996.48 1,560,996.48 0.11 654,823.72 654,823.72

452308109 ILLINOIS TOOL WORKS INC 16,005.000 174.85 174.85 1,493,323.04 1,493,323.04 2,798,474.25 2,798,474.25 0.20 1,305,151.21 1,305,151.21

452327109 ILLUMINA INC 8,184.000 370.35 370.35 1,836,716.89 1,836,716.89 3,030,944.40 3,030,944.40 0.21 1,194,227.51 1,194,227.51

45337C102 INCYTE CORP 10,044.000 103.97 103.97 1,181,744.00 1,181,744.00 1,044,274.68 1,044,274.68 0.07 -137,469.32 -137,469.32

45687V106 INGERSOLL RAND INC 19,250.000 28.12 28.12 529,519.38 529,519.38 541,310.00 541,310.00 0.04 11,790.62 11,790.62

458140100 INTEL CORP 235,711.000 59.83 59.83 7,200,981.15 7,200,981.15 14,102,589.13 14,102,589.13 0.99 6,901,607.98 6,901,607.98

45866F104 INTERCONTINENTAL EXCHANGE INC 30,464.000 91.60 91.60 1,684,749.15 1,684,749.15 2,790,502.40 2,790,502.40 0.20 1,105,753.25 1,105,753.25

459200101 INTERNATIONAL BUSINESS MACHINE 49,430.000 120.77 120.77 5,149,071.18 5,149,071.18 5,969,661.10 5,969,661.10 0.42 820,589.92 820,589.92

459506101 INTERNATIONAL FLAVORS & FRAGRA 5,949.000 122.46 122.46 568,063.04 568,063.04 728,514.54 728,514.54 0.05 160,451.50 160,451.50

460146103 INTERNATIONAL PAPER CO 21,881.000 35.21 35.21 713,232.67 713,232.67 770,430.01 770,430.01 0.05 57,197.34 57,197.34

460690100 INTERPUBLIC GROUP OF COS INC/T 21,690.000 17.16 17.16 402,783.23 402,783.23 372,200.40 372,200.40 0.03 -30,582.83 -30,582.83

461202103 INTUIT INC 14,517.000 296.19 296.19 2,183,850.16 2,183,850.16 4,299,790.23 4,299,790.23 0.30 2,115,940.07 2,115,940.07

46120E602 INTUITIVE SURGICAL INC 6,492.000 569.83 569.83 2,000,960.68 2,000,960.68 3,699,336.36 3,699,336.36 0.26 1,698,375.68 1,698,375.68

Asset Detail
Acct Base Currency Code : USD

S&P 500 INDEX - KR2F19020002 As Of Date : 6/30/2020 Accounting Status : FINAL

Page 17 of 48
Report Timestamp: Wed Aug 5 2020 03:15:21 PM

Special Called Investment Committee Meeting - Addendum - Standard Reports

461



.

Mellon

Security

ID

Security Description Shares/Par
Local

Price

Base

Price
Local Cost Base Cost

Local Market

Value

Base Market

Value

Percent of

Total

Local

Unrealized

Gain/Loss

Net

Unrealized

Gain/Loss

Base
46266C105 IQVIA HOLDINGS INC 9,887.000 141.88 141.88 1,161,807.64 1,161,807.64 1,402,767.56 1,402,767.56 0.10 240,959.92 240,959.92

46284V101 IRON MOUNTAIN INC 16,027.000 26.10 26.10 499,731.71 499,731.71 418,304.70 418,304.70 0.03 -81,427.01 -81,427.01

46625H100 JPMORGAN CHASE & CO 169,631.000 94.06 94.06 10,435,317.15 10,435,317.15 15,955,491.86 15,955,491.86 1.12 5,520,174.71 5,520,174.71

469814107 JACOBS ENGINEERING GROUP INC 7,243.000 84.80 84.80 461,041.35 461,041.35 614,206.40 614,206.40 0.04 153,165.05 153,165.05

478160104 JOHNSON & JOHNSON 146,671.000 140.63 140.63 13,361,463.33 13,361,463.33 20,626,342.73 20,626,342.73 1.44 7,264,879.40 7,264,879.40

48203R104 JUNIPER NETWORKS INC 18,447.000 22.86 22.86 391,019.58 391,019.58 421,698.42 421,698.42 0.03 30,678.84 30,678.84

482480100 KLA CORP 8,632.000 194.48 194.48 810,349.57 810,349.57 1,678,751.36 1,678,751.36 0.12 868,401.79 868,401.79

485170302 KANSAS CITY SOUTHERN 5,290.000 149.29 149.29 599,689.50 599,689.50 789,744.10 789,744.10 0.06 190,054.60 190,054.60

487836108 KELLOGG CO 13,926.000 66.06 66.06 792,858.16 792,858.16 919,951.56 919,951.56 0.06 127,093.40 127,093.40

493267108 KEYCORP 54,302.000 12.18 12.18 680,359.58 680,359.58 661,398.36 661,398.36 0.05 -18,961.22 -18,961.22

49338L103 KEYSIGHT TECHNOLOGIES INC 10,413.000 100.78 100.78 733,573.49 733,573.49 1,049,422.14 1,049,422.14 0.07 315,848.65 315,848.65

494368103 KIMBERLY-CLARK CORP 18,959.000 141.35 141.35 1,648,863.50 1,648,863.50 2,679,854.65 2,679,854.65 0.19 1,030,991.15 1,030,991.15

49446R109 KIMCO REALTY CORP 24,079.000 12.84 12.84 661,933.65 661,933.65 309,174.36 309,174.36 0.02 -352,759.29 -352,759.29

49456B101 KINDER MORGAN INC 108,274.000 15.17 15.17 2,724,489.98 2,724,489.98 1,642,516.58 1,642,516.58 0.12 -1,081,973.40 -1,081,973.40

500255104 KOHL'S CORP 8,781.000 20.77 20.77 402,442.09 402,442.09 182,381.37 182,381.37 0.01 -220,060.72 -220,060.72

500754106 KRAFT HEINZ CO/THE 34,691.000 31.89 31.89 1,751,611.67 1,751,611.67 1,106,295.99 1,106,295.99 0.08 -645,315.68 -645,315.68

501044101 KROGER CO/THE 43,768.000 33.85 33.85 1,004,156.06 1,004,156.06 1,481,546.80 1,481,546.80 0.10 477,390.74 477,390.74

501797104 L BRANDS INC 12,992.000 14.97 14.97 484,635.02 484,635.02 194,490.24 194,490.24 0.01 -290,144.78 -290,144.78

501889208 LKQ CORP 16,922.000 26.20 26.20 511,262.89 511,262.89 443,356.40 443,356.40 0.03 -67,906.49 -67,906.49

502431109 L3HARRIS TECHNOLOGIES INC 12,018.000 169.67 169.67 2,473,032.10 2,473,032.10 2,039,094.06 2,039,094.06 0.14 -433,938.04 -433,938.04

50540R409 LABORATORY CORP OF AMERICA HOL 5,411.000 166.11 166.11 614,863.64 614,863.64 898,821.21 898,821.21 0.06 283,957.57 283,957.57

512807108 LAM RESEARCH CORP 8,081.000 323.46 323.46 1,115,980.89 1,115,980.89 2,613,880.26 2,613,880.26 0.18 1,497,899.37 1,497,899.37

513272104 LAMB WESTON HOLDINGS INC 8,130.000 63.93 63.93 594,223.58 594,223.58 519,750.90 519,750.90 0.04 -74,472.68 -74,472.68

517834107 LAS VEGAS SANDS CORP 18,708.000 45.54 45.54 1,127,114.96 1,127,114.96 851,962.32 851,962.32 0.06 -275,152.64 -275,152.64

518439104 ESTEE LAUDER COS INC/THE 12,513.000 188.68 188.68 1,387,956.37 1,387,956.37 2,360,952.84 2,360,952.84 0.17 972,996.47 972,996.47

524660107 LEGGETT & PLATT INC 7,365.000 35.15 35.15 211,038.69 211,038.69 258,879.75 258,879.75 0.02 47,841.06 47,841.06

525327102 LEIDOS HOLDINGS INC 7,433.000 93.67 93.67 650,795.45 650,795.45 696,249.11 696,249.11 0.05 45,453.66 45,453.66

526057104 LENNAR CORP 15,288.000 61.62 61.62 780,460.82 780,460.82 942,046.56 942,046.56 0.07 161,585.74 161,585.74

532457108 ELI LILLY AND CO 46,886.000 164.18 164.18 4,158,390.50 4,158,390.50 7,697,743.48 7,697,743.48 0.54 3,539,352.98 3,539,352.98

534187109 LINCOLN NATIONAL CORP 10,757.000 36.79 36.79 573,034.82 573,034.82 395,750.03 395,750.03 0.03 -177,284.79 -177,284.79

538034109 LIVE NATION ENTERTAINMENT INC 7,909.000 44.33 44.33 521,275.45 521,275.45 350,605.97 350,605.97 0.02 -170,669.48 -170,669.48

539830109 LOCKHEED MARTIN CORP 13,739.000 364.92 364.92 3,025,830.47 3,025,830.47 5,013,635.88 5,013,635.88 0.35 1,987,805.41 1,987,805.41

540424108 LOEWS CORP 13,474.000 34.29 34.29 553,883.21 553,883.21 462,023.46 462,023.46 0.03 -91,859.75 -91,859.75

548661107 LOWE'S COS INC 42,032.000 135.12 135.12 2,694,485.32 2,694,485.32 5,679,363.84 5,679,363.84 0.40 2,984,878.52 2,984,878.52

55261F104 M&T BANK CORP 7,141.000 103.97 103.97 806,781.01 806,781.01 742,449.77 742,449.77 0.05 -64,331.24 -64,331.24

552953101 MGM RESORTS INTERNATIONAL 27,458.000 16.80 16.80 775,517.54 775,517.54 461,294.40 461,294.40 0.03 -314,223.14 -314,223.14

55354G100 MSCI INC 4,733.000 333.82 333.82 959,573.46 959,573.46 1,579,970.06 1,579,970.06 0.11 620,396.60 620,396.60

565849106 MARATHON OIL CORP 43,998.000 6.12 6.12 694,217.04 694,217.04 269,267.76 269,267.76 0.02 -424,949.28 -424,949.28

56585A102 MARATHON PETROLEUM CORP 36,201.000 37.38 37.38 1,225,943.87 1,225,943.87 1,353,193.38 1,353,193.38 0.09 127,249.51 127,249.51

57060D108 MARKETAXESS HOLDINGS INC 2,110.000 500.92 500.92 728,649.76 728,649.76 1,056,941.20 1,056,941.20 0.07 328,291.44 328,291.44

571748102 MARSH & MCLENNAN COS INC 28,405.000 107.37 107.37 1,768,695.89 1,768,695.89 3,049,844.85 3,049,844.85 0.21 1,281,148.96 1,281,148.96

571903202 MARRIOTT INTERNATIONAL INC/MD 14,983.000 85.73 85.73 1,115,661.03 1,115,661.03 1,284,492.59 1,284,492.59 0.09 168,831.56 168,831.56

573284106 MARTIN MARIETTA MATERIALS INC 3,465.000 206.57 206.57 588,078.32 588,078.32 715,765.05 715,765.05 0.05 127,686.73 127,686.73

574599106 MASCO CORP 14,684.000 50.21 50.21 357,651.22 357,651.22 737,283.64 737,283.64 0.05 379,632.42 379,632.42
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57636Q104 MASTERCARD INC 49,202.000 295.70 295.70 6,608,865.89 6,608,865.89 14,549,031.40 14,549,031.40 1.02 7,940,165.51 7,940,165.51

57772K101 MAXIM INTEGRATED PRODUCTS INC 14,843.000 60.61 60.61 752,257.53 752,257.53 899,634.23 899,634.23 0.06 147,376.70 147,376.70

579780206 MCCORMICK & CO INC/MD 6,883.000 179.41 179.41 621,792.10 621,792.10 1,234,879.03 1,234,879.03 0.09 613,086.93 613,086.93

580135101 MCDONALD'S CORP 41,395.000 184.47 184.47 4,347,693.90 4,347,693.90 7,636,135.65 7,636,135.65 0.53 3,288,441.75 3,288,441.75

58155Q103 MCKESSON CORP 9,011.000 153.42 153.42 1,018,490.37 1,018,490.37 1,382,467.62 1,382,467.62 0.10 363,977.25 363,977.25

58933Y105 MERCK & CO INC 140,519.000 77.33 77.33 6,982,235.51 6,982,235.51 10,866,334.27 10,866,334.27 0.76 3,884,098.76 3,884,098.76

59156R108 METLIFE INC 42,948.000 36.52 36.52 1,608,409.94 1,608,409.94 1,568,460.96 1,568,460.96 0.11 -39,948.98 -39,948.98

592688105 METTLER-TOLEDO INTERNATIONAL I 1,331.000 805.55 805.55 679,893.44 679,893.44 1,072,187.05 1,072,187.05 0.08 392,293.61 392,293.61

594918104 MICROSOFT CORP 422,179.000 203.51 203.51 33,134,602.14 33,134,602.14 85,917,648.29 85,917,648.29 6.02 52,783,046.15 52,783,046.15

595017104 MICROCHIP TECHNOLOGY INC 13,658.000 105.31 105.31 840,955.15 840,955.15 1,438,323.98 1,438,323.98 0.10 597,368.83 597,368.83

595112103 MICRON TECHNOLOGY INC 61,917.000 51.52 51.52 1,671,263.82 1,671,263.82 3,189,963.84 3,189,963.84 0.22 1,518,700.02 1,518,700.02

59522J103 MID-AMERICA APARTMENT COMMUNIT 6,366.000 114.67 114.67 651,224.16 651,224.16 729,989.22 729,989.22 0.05 78,765.06 78,765.06

608190104 MOHAWK INDUSTRIES INC 3,312.000 101.76 101.76 459,262.00 459,262.00 337,029.12 337,029.12 0.02 -122,232.88 -122,232.88

60871R209 MOLSON COORS BEVERAGE CO 10,469.000 34.36 34.36 603,980.16 603,980.16 359,714.84 359,714.84 0.03 -244,265.32 -244,265.32

609207105 MONDELEZ INTERNATIONAL INC 79,469.000 51.13 51.13 2,897,640.32 2,897,640.32 4,063,249.97 4,063,249.97 0.28 1,165,609.65 1,165,609.65

61174X109 MONSTER BEVERAGE CORP 20,813.000 69.32 69.32 950,807.87 950,807.87 1,442,757.16 1,442,757.16 0.10 491,949.29 491,949.29

615369105 MOODY'S CORP 8,977.000 274.73 274.73 1,106,505.24 1,106,505.24 2,466,251.21 2,466,251.21 0.17 1,359,745.97 1,359,745.97

617446448 MORGAN STANLEY 66,666.000 48.30 48.30 2,132,856.70 2,132,856.70 3,219,967.80 3,219,967.80 0.23 1,087,111.10 1,087,111.10

61945C103 MOSAIC CO/THE 19,412.000 12.51 12.51 655,305.30 655,305.30 242,844.12 242,844.12 0.02 -412,461.18 -412,461.18

620076307 MOTOROLA SOLUTIONS INC 9,468.000 140.13 140.13 891,320.91 891,320.91 1,326,750.84 1,326,750.84 0.09 435,429.93 435,429.93

629377508 NRG ENERGY INC 13,589.000 32.56 32.56 344,200.89 344,200.89 442,457.84 442,457.84 0.03 98,256.95 98,256.95

62944T105 NVR INC 193.000 3,258.75 3,258.75 669,594.04 669,594.04 628,938.75 628,938.75 0.04 -40,655.29 -40,655.29

631103108 NASDAQ INC 6,394.000 119.47 119.47 430,773.43 430,773.43 763,891.18 763,891.18 0.05 333,117.75 333,117.75

637071101 NATIONAL OILWELL VARCO INC 21,613.000 12.25 12.25 654,585.38 654,585.38 264,759.25 264,759.25 0.02 -389,826.13 -389,826.13

64110D104 NETAPP INC 12,313.000 44.37 44.37 543,384.44 543,384.44 546,327.81 546,327.81 0.04 2,943.37 2,943.37

64110L106 NETFLIX INC 24,484.000 455.04 455.04 4,531,117.23 4,531,117.23 11,141,199.36 11,141,199.36 0.78 6,610,082.13 6,610,082.13

651229106 NEWELL BRANDS INC 21,249.000 15.88 15.88 567,781.28 567,781.28 337,434.12 337,434.12 0.02 -230,347.16 -230,347.16

651639106 NEWMONT CORP 44,681.000 61.74 61.74 1,608,847.80 1,608,847.80 2,758,604.94 2,758,604.94 0.19 1,149,757.14 1,149,757.14

65249B109 NEWS CORP 21,648.000 11.86 11.86 249,360.17 249,360.17 256,745.28 256,745.28 0.02 7,385.11 7,385.11

65249B208 NEWS CORP 6,779.000 11.95 11.95 89,395.18 89,395.18 81,009.05 81,009.05 0.01 -8,386.13 -8,386.13

65339F101 NEXTERA ENERGY INC 27,248.000 240.17 240.17 3,652,858.95 3,652,858.95 6,544,152.16 6,544,152.16 0.46 2,891,293.21 2,891,293.21

654106103 NIKE INC 69,033.000 98.05 98.05 3,270,004.96 3,270,004.96 6,768,685.65 6,768,685.65 0.47 3,498,680.69 3,498,680.69

65473P105 NISOURCE INC 21,311.000 22.74 22.74 422,633.70 422,633.70 484,612.14 484,612.14 0.03 61,978.44 61,978.44

655044105 NOBLE ENERGY INC 26,705.000 8.96 8.96 702,821.98 702,821.98 239,276.80 239,276.80 0.02 -463,545.18 -463,545.18

655844108 NORFOLK SOUTHERN CORP 14,262.000 175.57 175.57 1,342,104.23 1,342,104.23 2,503,979.34 2,503,979.34 0.18 1,161,875.11 1,161,875.11

665859104 NORTHERN TRUST CORP 11,582.000 79.34 79.34 818,797.17 818,797.17 918,915.88 918,915.88 0.06 100,118.71 100,118.71

666807102 NORTHROP GRUMMAN CORP 8,631.000 307.44 307.44 1,543,951.79 1,543,951.79 2,653,514.64 2,653,514.64 0.19 1,109,562.85 1,109,562.85

668771108 NORTONLIFELOCK INC 30,169.000 19.83 19.83 610,331.90 610,331.90 598,251.27 598,251.27 0.04 -12,080.63 -12,080.63

670346105 NUCOR CORP 16,765.000 41.41 41.41 712,851.80 712,851.80 694,238.65 694,238.65 0.05 -18,613.15 -18,613.15

67066G104 NVIDIA CORP 34,245.000 379.91 379.91 3,934,595.03 3,934,595.03 13,010,017.95 13,010,017.95 0.91 9,075,422.92 9,075,422.92

67103H107 O'REILLY AUTOMOTIVE INC 4,132.000 421.67 421.67 825,311.18 825,311.18 1,742,340.44 1,742,340.44 0.12 917,029.26 917,029.26

674599105 OCCIDENTAL PETROLEUM CORP 50,105.000 18.30 18.30 1,938,471.18 1,938,471.18 916,921.50 916,921.50 0.06 -1,021,549.68 -1,021,549.68

679580100 OLD DOMINION FREIGHT LINE INC 5,253.000 169.59 169.59 669,142.22 669,142.22 890,856.27 890,856.27 0.06 221,714.05 221,714.05

681919106 OMNICOM GROUP INC 11,929.000 54.60 54.60 628,686.17 628,686.17 651,323.40 651,323.40 0.05 22,637.23 22,637.23
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682680103 ONEOK INC 23,043.000 33.22 33.22 978,010.35 978,010.35 765,488.46 765,488.46 0.05 -212,521.89 -212,521.89

68389X105 ORACLE CORP 115,872.000 55.27 55.27 3,764,304.94 3,764,304.94 6,404,245.44 6,404,245.44 0.45 2,639,940.50 2,639,940.50

68902V107 OTIS WORLDWIDE CORP 22,663.000 56.86 56.86 954,145.50 954,145.50 1,288,618.18 1,288,618.18 0.09 334,472.68 334,472.68

693475105 PNC FINANCIAL SERVICES GROUP I 23,619.000 105.21 105.21 2,716,358.94 2,716,358.94 2,484,954.99 2,484,954.99 0.17 -231,403.95 -231,403.95

693506107 PPG INDUSTRIES INC 13,134.000 106.06 106.06 936,071.46 936,071.46 1,392,992.04 1,392,992.04 0.10 456,920.58 456,920.58

69351T106 PPL CORP 42,798.000 25.84 25.84 1,263,662.06 1,263,662.06 1,105,900.32 1,105,900.32 0.08 -157,761.74 -157,761.74

693656100 PVH CORP 3,949.000 48.05 48.05 377,141.34 377,141.34 189,749.45 189,749.45 0.01 -187,391.89 -187,391.89

693718108 PACCAR INC 19,247.000 74.85 74.85 760,446.73 760,446.73 1,440,637.95 1,440,637.95 0.10 680,191.22 680,191.22

695156109 PACKAGING CORP OF AMERICA 5,280.000 99.80 99.80 566,370.14 566,370.14 526,944.00 526,944.00 0.04 -39,426.14 -39,426.14

701094104 PARKER-HANNIFIN CORP 7,146.000 183.27 183.27 731,347.07 731,347.07 1,309,647.42 1,309,647.42 0.09 578,300.35 578,300.35

704326107 PAYCHEX INC 17,773.000 75.75 75.75 938,660.45 938,660.45 1,346,304.75 1,346,304.75 0.09 407,644.30 407,644.30

70432V102 PAYCOM SOFTWARE INC 2,686.000 309.73 309.73 753,265.01 753,265.01 831,934.78 831,934.78 0.06 78,669.77 78,669.77

70450Y103 PAYPAL HOLDINGS INC 65,367.000 174.23 174.23 4,154,357.04 4,154,357.04 11,388,892.41 11,388,892.41 0.80 7,234,535.37 7,234,535.37

712704105 PEOPLE'S UNITED FINANCIAL INC 23,641.000 11.57 11.57 368,838.41 368,838.41 273,526.37 273,526.37 0.02 -95,312.04 -95,312.04

713448108 PEPSICO INC 77,244.000 132.26 132.26 6,342,092.93 6,342,092.93 10,216,291.44 10,216,291.44 0.72 3,874,198.51 3,874,198.51

714046109 PERKINELMER INC 6,201.000 98.09 98.09 346,647.41 346,647.41 608,256.09 608,256.09 0.04 261,608.68 261,608.68

717081103 PFIZER INC 309,244.000 32.70 32.70 7,924,960.53 7,924,960.53 10,112,278.80 10,112,278.80 0.71 2,187,318.27 2,187,318.27

718172109 PHILIP MORRIS INTERNATIONAL IN 86,687.000 70.06 70.06 4,961,198.42 4,961,198.42 6,073,291.22 6,073,291.22 0.43 1,112,092.80 1,112,092.80

718546104 PHILLIPS 66 24,310.000 71.90 71.90 1,408,764.11 1,408,764.11 1,747,889.00 1,747,889.00 0.12 339,124.89 339,124.89

723484101 PINNACLE WEST CAPITAL CORP 6,263.000 73.29 73.29 417,054.64 417,054.64 459,015.27 459,015.27 0.03 41,960.63 41,960.63

723787107 PIONEER NATURAL RESOURCES CO 9,178.000 97.70 97.70 997,586.12 997,586.12 896,690.60 896,690.60 0.06 -100,895.52 -100,895.52

74144T108 T ROWE PRICE GROUP INC 12,668.000 123.50 123.50 1,029,023.46 1,029,023.46 1,564,498.00 1,564,498.00 0.11 535,474.54 535,474.54

74251V102 PRINCIPAL FINANCIAL GROUP INC 14,179.000 41.54 41.54 551,015.36 551,015.36 588,995.66 588,995.66 0.04 37,980.30 37,980.30

742718109 PROCTER & GAMBLE CO/THE 137,822.000 119.57 119.57 9,971,302.48 9,971,302.48 16,479,376.54 16,479,376.54 1.15 6,508,074.06 6,508,074.06

743315103 PROGRESSIVE CORP/THE 32,584.000 80.11 80.11 1,395,453.61 1,395,453.61 2,610,304.24 2,610,304.24 0.18 1,214,850.63 1,214,850.63

74340W103 PROLOGIS INC 41,118.000 93.33 93.33 2,496,060.04 2,496,060.04 3,837,542.94 3,837,542.94 0.27 1,341,482.90 1,341,482.90

744320102 PRUDENTIAL FINANCIAL INC 21,990.000 60.90 60.90 1,480,296.58 1,480,296.58 1,339,191.00 1,339,191.00 0.09 -141,105.58 -141,105.58

744573106 PUBLIC SERVICE ENTERPRISE GROU 28,149.000 49.16 49.16 1,001,876.51 1,001,876.51 1,383,804.84 1,383,804.84 0.10 381,928.33 381,928.33

74460D109 PUBLIC STORAGE 8,369.000 191.89 191.89 1,516,678.84 1,516,678.84 1,605,927.41 1,605,927.41 0.11 89,248.57 89,248.57

745867101 PULTEGROUP INC 14,032.000 34.03 34.03 463,528.39 463,528.39 477,508.96 477,508.96 0.03 13,980.57 13,980.57

74736K101 QORVO INC 6,387.000 110.53 110.53 496,966.48 496,966.48 705,955.11 705,955.11 0.05 208,988.63 208,988.63

747525103 QUALCOMM INC 62,626.000 91.21 91.21 3,458,786.20 3,458,786.20 5,712,117.46 5,712,117.46 0.40 2,253,331.26 2,253,331.26

74762E102 QUANTA SERVICES INC 7,663.000 39.23 39.23 206,043.40 206,043.40 300,619.49 300,619.49 0.02 94,576.09 94,576.09

74834L100 QUEST DIAGNOSTICS INC 7,445.000 113.96 113.96 575,105.06 575,105.06 848,432.20 848,432.20 0.06 273,327.14 273,327.14

751212101 RALPH LAUREN CORP 2,660.000 72.52 72.52 301,708.88 301,708.88 192,903.20 192,903.20 0.01 -108,805.68 -108,805.68

754730109 RAYMOND JAMES FINANCIAL INC 6,790.000 68.83 68.83 528,178.60 528,178.60 467,355.70 467,355.70 0.03 -60,822.90 -60,822.90

75513E101 RAYTHEON TECHNOLOGIES CORP 81,879.562 61.62 61.62 5,054,212.24 5,054,212.24 5,045,418.61 5,045,418.61 0.35 -8,793.63 -8,793.63

756109104 REALTY INCOME CORP 19,118.000 59.50 59.50 1,134,600.60 1,134,600.60 1,137,521.00 1,137,521.00 0.08 2,920.40 2,920.40

758849103 REGENCY CENTERS CORP 9,443.000 45.89 45.89 584,191.03 584,191.03 433,339.27 433,339.27 0.03 -150,851.76 -150,851.76

75886F107 REGENERON PHARMACEUTICALS INC 5,615.000 623.65 623.65 2,285,917.70 2,285,917.70 3,501,794.75 3,501,794.75 0.25 1,215,877.05 1,215,877.05

7591EP100 REGIONS FINANCIAL CORP 53,277.000 11.12 11.12 589,271.98 589,271.98 592,440.24 592,440.24 0.04 3,168.26 3,168.26

760759100 REPUBLIC SERVICES INC 11,696.000 82.05 82.05 672,253.93 672,253.93 959,656.80 959,656.80 0.07 287,402.87 287,402.87

761152107 RESMED INC 8,054.000 192.00 192.00 1,003,347.01 1,003,347.01 1,546,368.00 1,546,368.00 0.11 543,020.99 543,020.99

770323103 ROBERT HALF INTERNATIONAL INC 6,380.000 52.83 52.83 247,433.54 247,433.54 337,055.40 337,055.40 0.02 89,621.86 89,621.86
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773903109 ROCKWELL AUTOMATION INC 6,448.000 213.00 213.00 757,620.32 757,620.32 1,373,424.00 1,373,424.00 0.10 615,803.68 615,803.68

775711104 ROLLINS INC 7,846.000 42.39 42.39 301,846.26 301,846.26 332,591.94 332,591.94 0.02 30,745.68 30,745.68

776696106 ROPER TECHNOLOGIES INC 5,812.000 388.26 388.26 1,136,079.37 1,136,079.37 2,256,567.12 2,256,567.12 0.16 1,120,487.75 1,120,487.75

778296103 ROSS STORES INC 19,785.000 85.24 85.24 1,031,445.99 1,031,445.99 1,686,473.40 1,686,473.40 0.12 655,027.41 655,027.41

78409V104 S&P GLOBAL INC 13,411.000 329.48 329.48 1,772,969.52 1,772,969.52 4,418,656.28 4,418,656.28 0.31 2,645,686.76 2,645,686.76

78410G104 SBA COMMUNICATIONS CORP 6,214.000 297.92 297.92 1,220,515.60 1,220,515.60 1,851,274.88 1,851,274.88 0.13 630,759.28 630,759.28

78440X101 SL GREEN REALTY CORP 4,261.000 49.29 49.29 442,582.72 442,582.72 210,024.69 210,024.69 0.01 -232,558.03 -232,558.03

78486Q101 SVB FINANCIAL GROUP 2,868.000 215.53 215.53 775,139.73 775,139.73 618,140.04 618,140.04 0.04 -156,999.69 -156,999.69

79466L302 SALESFORCE.COM INC 50,160.000 187.33 187.33 5,516,088.40 5,516,088.40 9,396,472.80 9,396,472.80 0.66 3,880,384.40 3,880,384.40

806407102 HENRY SCHEIN INC 7,947.000 58.39 58.39 456,883.85 456,883.85 464,025.33 464,025.33 0.03 7,141.48 7,141.48

806857108 SCHLUMBERGER LTD 77,261.000 18.39 18.39 3,095,471.13 3,095,471.13 1,420,829.79 1,420,829.79 0.10 -1,674,641.34 -1,674,641.34

808513105 CHARLES SCHWAB CORP/THE 63,788.000 33.74 33.74 1,852,950.73 1,852,950.73 2,152,207.12 2,152,207.12 0.15 299,256.39 299,256.39

81211K100 SEALED AIR CORP 8,666.000 32.85 32.85 249,550.70 249,550.70 284,678.10 284,678.10 0.02 35,127.40 35,127.40

816851109 SEMPRA ENERGY 16,286.000 117.23 117.23 1,567,895.79 1,567,895.79 1,909,207.78 1,909,207.78 0.13 341,311.99 341,311.99

81762P102 SERVICENOW INC 10,617.000 405.06 405.06 3,101,282.18 3,101,282.18 4,300,522.02 4,300,522.02 0.30 1,199,239.84 1,199,239.84

824348106 SHERWIN-WILLIAMS CO/THE 4,499.000 577.85 577.85 1,306,091.23 1,306,091.23 2,599,747.15 2,599,747.15 0.18 1,293,655.92 1,293,655.92

828806109 SIMON PROPERTY GROUP INC 17,021.000 68.38 68.38 1,796,791.32 1,796,791.32 1,163,895.98 1,163,895.98 0.08 -632,895.34 -632,895.34

83088M102 SKYWORKS SOLUTIONS INC 9,288.000 127.86 127.86 823,010.43 823,010.43 1,187,563.68 1,187,563.68 0.08 364,553.25 364,553.25

831865209 A O SMITH CORP 7,521.000 47.12 47.12 393,081.00 393,081.00 354,389.52 354,389.52 0.02 -38,691.48 -38,691.48

832696405 J M SMUCKER CO/THE 6,349.000 105.81 105.81 589,398.91 589,398.91 671,787.69 671,787.69 0.05 82,388.78 82,388.78

833034101 SNAP-ON INC 3,026.000 138.51 138.51 300,114.47 300,114.47 419,131.26 419,131.26 0.03 119,016.79 119,016.79

842587107 SOUTHERN CO/THE 58,786.000 51.85 51.85 2,651,334.33 2,651,334.33 3,048,054.10 3,048,054.10 0.21 396,719.77 396,719.77

844741108 SOUTHWEST AIRLINES CO 29,859.000 34.18 34.18 842,748.70 842,748.70 1,020,580.62 1,020,580.62 0.07 177,831.92 177,831.92

854502101 STANLEY BLACK & DECKER INC 8,580.000 139.38 139.38 756,398.34 756,398.34 1,195,880.40 1,195,880.40 0.08 439,482.06 439,482.06

855244109 STARBUCKS CORP 65,029.000 73.59 73.59 3,134,597.40 3,134,597.40 4,785,484.11 4,785,484.11 0.34 1,650,886.71 1,650,886.71

857477103 STATE STREET CORP 19,594.000 63.55 63.55 1,069,524.57 1,069,524.57 1,245,198.70 1,245,198.70 0.09 175,674.13 175,674.13

863667101 STRYKER CORP 17,946.000 180.19 180.19 2,286,677.50 2,286,677.50 3,233,689.74 3,233,689.74 0.23 947,012.24 947,012.24

871607107 SYNOPSYS INC 8,395.000 195.00 195.00 830,452.26 830,452.26 1,637,025.00 1,637,025.00 0.11 806,572.74 806,572.74

87165B103 SYNCHRONY FINANCIAL 29,896.000 22.16 22.16 898,526.36 898,526.36 662,495.36 662,495.36 0.05 -236,031.00 -236,031.00

871829107 SYSCO CORP 28,260.000 54.66 54.66 1,349,978.93 1,349,978.93 1,544,691.60 1,544,691.60 0.11 194,712.67 194,712.67

872540109 TJX COS INC/THE 66,687.000 50.56 50.56 2,211,323.58 2,211,323.58 3,371,694.72 3,371,694.72 0.24 1,160,371.14 1,160,371.14

872590104 T-MOBILE US INC 21,327.000 104.15 104.15 1,779,158.70 1,779,158.70 2,221,207.05 2,221,207.05 0.16 442,048.35 442,048.35

872590112 T-MOBILE US INC RTS 20,803.000 0.17 0.17 7,697.11 7,697.11 3,494.90 3,494.90 0.00 -4,202.21 -4,202.21

874054109 TAKE-TWO INTERACTIVE SOFTWARE 6,343.000 139.57 139.57 696,027.98 696,027.98 885,292.51 885,292.51 0.06 189,264.53 189,264.53

876030107 TAPESTRY INC 15,371.000 13.28 13.28 605,054.99 605,054.99 204,126.88 204,126.88 0.01 -400,928.11 -400,928.11

87612E106 TARGET CORP 27,836.000 119.93 119.93 2,124,124.44 2,124,124.44 3,338,371.48 3,338,371.48 0.23 1,214,247.04 1,214,247.04

879360105 TELEDYNE TECHNOLOGIES INC 2,041.000 310.95 310.95 655,115.08 655,115.08 634,648.95 634,648.95 0.04 -20,466.13 -20,466.13

879369106 TELEFLEX INC 2,585.000 363.98 363.98 807,638.38 807,638.38 940,888.30 940,888.30 0.07 133,249.92 133,249.92

882508104 TEXAS INSTRUMENTS INC 51,093.000 126.97 126.97 3,276,938.01 3,276,938.01 6,487,278.21 6,487,278.21 0.45 3,210,340.20 3,210,340.20

883203101 TEXTRON INC 12,673.000 32.91 32.91 397,117.92 397,117.92 417,068.43 417,068.43 0.03 19,950.51 19,950.51

883556102 THERMO FISHER SCIENTIFIC INC 21,987.000 362.34 362.34 3,730,867.68 3,730,867.68 7,966,769.58 7,966,769.58 0.56 4,235,901.90 4,235,901.90

88579Y101 3M CO 32,022.000 155.99 155.99 3,405,323.25 3,405,323.25 4,995,111.78 4,995,111.78 0.35 1,589,788.53 1,589,788.53

886547108 TIFFANY & CO 6,080.000 121.94 121.94 544,308.70 544,308.70 741,395.20 741,395.20 0.05 197,086.50 197,086.50

892356106 TRACTOR SUPPLY CO 6,437.000 131.79 131.79 540,714.61 540,714.61 848,332.23 848,332.23 0.06 307,617.62 307,617.62
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893641100 TRANSDIGM GROUP INC 2,800.000 442.05 442.05 976,272.67 976,272.67 1,237,740.00 1,237,740.00 0.09 261,467.33 261,467.33

89417E109 TRAVELERS COS INC/THE 14,076.000 114.05 114.05 1,159,504.41 1,159,504.41 1,605,367.80 1,605,367.80 0.11 445,863.39 445,863.39

89832Q109 TRUIST FINANCIAL CORP 75,015.000 37.55 37.55 2,541,145.86 2,541,145.86 2,816,813.25 2,816,813.25 0.20 275,667.39 275,667.39

90184L102 TWITTER INC 43,681.000 29.79 29.79 1,686,080.05 1,686,080.05 1,301,256.99 1,301,256.99 0.09 -384,823.06 -384,823.06

902252105 TYLER TECHNOLOGIES INC 2,214.000 346.88 346.88 737,896.09 737,896.09 767,992.32 767,992.32 0.05 30,096.23 30,096.23

902494103 TYSON FOODS INC 16,385.000 59.71 59.71 742,992.20 742,992.20 978,348.35 978,348.35 0.07 235,356.15 235,356.15

902653104 UDR INC 16,417.000 37.38 37.38 666,645.05 666,645.05 613,667.46 613,667.46 0.04 -52,977.59 -52,977.59

902973304 US BANCORP 76,310.000 36.82 36.82 2,757,725.94 2,757,725.94 2,809,734.20 2,809,734.20 0.20 52,008.26 52,008.26

90384S303 ULTA BEAUTY INC 3,135.000 203.42 203.42 713,533.20 713,533.20 637,721.70 637,721.70 0.04 -75,811.50 -75,811.50

904311107 UNDER ARMOUR INC 10,491.000 9.74 9.74 249,190.40 249,190.40 102,182.34 102,182.34 0.01 -147,008.06 -147,008.06

904311206 UNDER ARMOUR INC 10,940.000 8.84 8.84 246,160.01 246,160.01 96,709.60 96,709.60 0.01 -149,450.41 -149,450.41

907818108 UNION PACIFIC CORP 37,777.000 169.07 169.07 3,040,011.41 3,040,011.41 6,386,957.39 6,386,957.39 0.45 3,346,945.98 3,346,945.98

910047109 UNITED AIRLINES HOLDINGS INC 14,067.000 34.61 34.61 822,202.33 822,202.33 486,858.87 486,858.87 0.03 -335,343.46 -335,343.46

911312106 UNITED PARCEL SERVICE INC 39,199.000 111.18 111.18 3,376,963.68 3,376,963.68 4,358,144.82 4,358,144.82 0.31 981,181.14 981,181.14

911363109 UNITED RENTALS INC 4,011.000 149.04 149.04 435,356.73 435,356.73 597,799.44 597,799.44 0.04 162,442.71 162,442.71

91324P102 UNITEDHEALTH GROUP INC 52,797.000 294.95 294.95 7,323,124.70 7,323,124.70 15,572,475.15 15,572,475.15 1.09 8,249,350.45 8,249,350.45

913903100 UNIVERSAL HEALTH SERVICES INC 4,324.000 92.89 92.89 501,479.34 501,479.34 401,656.36 401,656.36 0.03 -99,822.98 -99,822.98

91529Y106 UNUM GROUP 11,325.000 16.59 16.59 283,860.50 283,860.50 187,881.75 187,881.75 0.01 -95,978.75 -95,978.75

918204108 VF CORP 17,751.000 60.94 60.94 1,054,359.97 1,054,359.97 1,081,745.94 1,081,745.94 0.08 27,385.97 27,385.97

91913Y100 VALERO ENERGY CORP 22,697.000 58.82 58.82 989,624.48 989,624.48 1,335,037.54 1,335,037.54 0.09 345,413.06 345,413.06

92220P105 VARIAN MEDICAL SYSTEMS INC 5,056.000 122.52 122.52 421,439.78 421,439.78 619,461.12 619,461.12 0.04 198,021.34 198,021.34

92276F100 VENTAS INC 20,769.000 36.62 36.62 1,074,499.56 1,074,499.56 760,560.78 760,560.78 0.05 -313,938.78 -313,938.78

92343E102 VERISIGN INC 5,660.000 206.83 206.83 653,516.65 653,516.65 1,170,657.80 1,170,657.80 0.08 517,141.15 517,141.15

92343V104 VERIZON COMMUNICATIONS INC 230,367.000 55.13 55.13 10,208,295.79 10,208,295.79 12,700,132.71 12,700,132.71 0.89 2,491,836.92 2,491,836.92

92345Y106 VERISK ANALYTICS INC 9,033.000 170.20 170.20 956,739.45 956,739.45 1,537,416.60 1,537,416.60 0.11 580,677.15 580,677.15

92532F100 VERTEX PHARMACEUTICALS INC 14,434.000 290.31 290.31 2,025,915.14 2,025,915.14 4,190,334.54 4,190,334.54 0.29 2,164,419.40 2,164,419.40

92556H206 VIACOMCBS INC 30,095.000 23.32 23.32 709,865.81 709,865.81 701,815.40 701,815.40 0.05 -8,050.41 -8,050.41

92826C839 VISA INC 93,923.000 193.17 193.17 8,341,203.04 8,341,203.04 18,143,105.91 18,143,105.91 1.27 9,801,902.87 9,801,902.87

929042109 VORNADO REALTY TRUST 8,830.000 38.21 38.21 535,859.21 535,859.21 337,394.30 337,394.30 0.02 -198,464.91 -198,464.91

929160109 VULCAN MATERIALS CO 7,373.000 115.85 115.85 623,407.86 623,407.86 854,162.05 854,162.05 0.06 230,754.19 230,754.19

92939U106 WEC ENERGY GROUP INC 17,561.000 87.65 87.65 1,027,211.68 1,027,211.68 1,539,221.65 1,539,221.65 0.11 512,009.97 512,009.97

929740108 WESTINGHOUSE AIR BRAKE TECHNOL 10,064.000 57.57 57.57 686,636.13 686,636.13 579,384.48 579,384.48 0.04 -107,251.65 -107,251.65

931142103 WALMART INC 78,829.000 119.78 119.78 6,177,453.16 6,177,453.16 9,442,137.62 9,442,137.62 0.66 3,264,684.46 3,264,684.46

931427108 WALGREENS BOOTS ALLIANCE INC 41,022.000 42.39 42.39 2,150,694.34 2,150,694.34 1,738,922.58 1,738,922.58 0.12 -411,771.76 -411,771.76

94106L109 WASTE MANAGEMENT INC 21,615.000 105.91 105.91 1,393,289.01 1,393,289.01 2,289,244.65 2,289,244.65 0.16 895,955.64 895,955.64

941848103 WATERS CORP 3,447.000 180.40 180.40 443,359.60 443,359.60 621,838.80 621,838.80 0.04 178,479.20 178,479.20

949746101 WELLS FARGO & CO 207,709.000 25.60 25.60 7,565,418.73 7,565,418.73 5,317,350.40 5,317,350.40 0.37 -2,248,068.33 -2,248,068.33

95040Q104 WELLTOWER INC 23,242.000 51.75 51.75 1,494,947.37 1,494,947.37 1,202,773.50 1,202,773.50 0.08 -292,173.87 -292,173.87

955306105 WEST PHARMACEUTICAL SERVICES I 4,098.000 227.17 227.17 844,537.88 844,537.88 930,942.66 930,942.66 0.07 86,404.78 86,404.78

958102105 WESTERN DIGITAL CORP 16,685.000 44.15 44.15 774,180.13 774,180.13 736,642.75 736,642.75 0.05 -37,537.38 -37,537.38

959802109 WESTERN UNION CO/THE 22,876.000 21.62 21.62 387,154.31 387,154.31 494,579.12 494,579.12 0.03 107,424.81 107,424.81

96145D105 WESTROCK CO 14,433.000 28.26 28.26 546,204.93 546,204.93 407,876.58 407,876.58 0.03 -138,328.35 -138,328.35

962166104 WEYERHAEUSER CO 41,542.000 22.46 22.46 1,056,843.67 1,056,843.67 933,033.32 933,033.32 0.07 -123,810.35 -123,810.35

963320106 WHIRLPOOL CORP 3,461.000 129.53 129.53 324,914.45 324,914.45 448,303.33 448,303.33 0.03 123,388.88 123,388.88
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969457100 WILLIAMS COS INC/THE 67,540.000 19.02 19.02 1,625,603.69 1,625,603.69 1,284,610.80 1,284,610.80 0.09 -340,992.89 -340,992.89

983134107 WYNN RESORTS LTD 5,405.000 74.49 74.49 560,543.65 560,543.65 402,618.45 402,618.45 0.03 -157,925.20 -157,925.20

98389B100 XCEL ENERGY INC 29,229.000 62.50 62.50 1,177,471.82 1,177,471.82 1,826,812.50 1,826,812.50 0.13 649,340.68 649,340.68

983919101 XILINX INC 13,537.000 98.39 98.39 812,279.21 812,279.21 1,331,905.43 1,331,905.43 0.09 519,626.22 519,626.22

98419M100 XYLEM INC/NY 10,016.000 64.96 64.96 476,504.79 476,504.79 650,639.36 650,639.36 0.05 174,134.57 174,134.57

98421M106 XEROX HOLDINGS CORP 10,195.000 15.29 15.29 255,869.26 255,869.26 155,881.55 155,881.55 0.01 -99,987.71 -99,987.71

988498101 YUM! BRANDS INC 16,756.000 86.91 86.91 973,273.44 973,273.44 1,456,263.96 1,456,263.96 0.10 482,990.52 482,990.52

989207105 ZEBRA TECHNOLOGIES CORP 2,956.000 255.95 255.95 719,947.25 719,947.25 756,588.20 756,588.20 0.05 36,640.95 36,640.95

98956P102 ZIMMER BIOMET HOLDINGS INC 11,513.000 119.36 119.36 1,177,978.53 1,177,978.53 1,374,191.68 1,374,191.68 0.10 196,213.15 196,213.15

989701107 ZIONS BANCORP NA 9,122.000 34.00 34.00 260,743.73 260,743.73 310,148.00 310,148.00 0.02 49,404.27 49,404.27

98978V103 ZOETIS INC 26,440.000 137.04 137.04 1,828,230.87 1,828,230.87 3,623,337.60 3,623,337.60 0.25 1,795,106.73 1,795,106.73

G0176J109 ALLEGION PLC 5,134.000 102.22 102.22 328,233.16 328,233.16 524,797.48 524,797.48 0.04 196,564.32 196,564.32

G0250X107 AMCOR PLC 87,651.000 10.21 10.21 912,838.49 912,838.49 894,916.71 894,916.71 0.06 -17,921.78 -17,921.78

G0403H108 AON PLC 12,865.000 192.60 192.60 1,425,443.82 1,425,443.82 2,477,799.00 2,477,799.00 0.17 1,052,355.18 1,052,355.18

G1151C101 ACCENTURE PLC 35,464.000 214.72 214.72 4,071,955.22 4,071,955.22 7,614,830.08 7,614,830.08 0.53 3,542,874.86 3,542,874.86

G29183103 EATON CORP PLC 22,268.000 87.48 87.48 1,423,055.37 1,423,055.37 1,948,004.64 1,948,004.64 0.14 524,949.27 524,949.27

G3223R108 EVEREST RE GROUP LTD 2,226.000 206.20 206.20 551,192.50 551,192.50 459,001.20 459,001.20 0.03 -92,191.30 -92,191.30

G47567105 IHS MARKIT LTD 22,208.000 75.50 75.50 1,229,582.38 1,229,582.38 1,676,704.00 1,676,704.00 0.12 447,121.62 447,121.62

G491BT108 INVESCO LTD 20,949.000 10.76 10.76 390,434.69 390,434.69 225,411.24 225,411.24 0.02 -165,023.45 -165,023.45

G51502105 JOHNSON CONTROLS INTERNATIONAL 41,412.000 34.14 34.14 1,530,478.22 1,530,478.22 1,413,805.68 1,413,805.68 0.10 -116,672.54 -116,672.54

G5494J103 LINDE PLC 29,238.000 212.11 212.11 3,963,790.49 3,963,790.49 6,201,672.18 6,201,672.18 0.43 2,237,881.69 2,237,881.69

G5960L103 MEDTRONIC PLC 74,659.000 91.70 91.70 6,263,793.94 6,263,793.94 6,846,230.30 6,846,230.30 0.48 582,436.36 582,436.36

G6095L109 APTIV PLC 14,189.000 77.92 77.92 742,261.05 742,261.05 1,105,606.88 1,105,606.88 0.08 363,345.83 363,345.83

G6518L108 NIELSEN HOLDINGS PLC 19,845.000 14.86 14.86 618,668.58 618,668.58 294,896.70 294,896.70 0.02 -323,771.88 -323,771.88

G66721104 NORWEGIAN CRUISE LINE HOLDINGS 14,271.000 16.43 16.43 586,573.11 586,573.11 234,472.53 234,472.53 0.02 -352,100.58 -352,100.58

G7945M107 SEAGATE TECHNOLOGY PLC 12,572.000 48.41 48.41 441,880.55 441,880.55 608,610.52 608,610.52 0.04 166,729.97 166,729.97

G7S00T104 PENTAIR PLC 9,226.000 37.99 37.99 287,541.85 287,541.85 350,495.74 350,495.74 0.02 62,953.89 62,953.89

G8473T100 STERIS PLC 4,729.000 153.44 153.44 705,999.84 705,999.84 725,617.76 725,617.76 0.05 19,617.92 19,617.92

G87110105 TECHNIPFMC PLC 23,415.000 6.84 6.84 601,779.02 601,779.02 160,158.60 160,158.60 0.01 -441,620.42 -441,620.42

G8994E103 TRANE TECHNOLOGIES PLC 13,317.000 88.98 88.98 756,369.18 756,369.18 1,184,946.66 1,184,946.66 0.08 428,577.48 428,577.48

G96629103 WILLIS TOWERS WATSON PLC 7,167.000 196.95 196.95 1,014,982.57 1,014,982.57 1,411,540.65 1,411,540.65 0.10 396,558.08 396,558.08

G97822103 PERRIGO CO PLC 7,589.000 55.27 55.27 819,631.68 819,631.68 419,444.03 419,444.03 0.03 -400,187.65 -400,187.65

H1467J104 CHUBB LTD 25,128.000 126.62 126.62 2,677,808.55 2,677,808.55 3,181,707.36 3,181,707.36 0.22 503,898.81 503,898.81

H2906T109 GARMIN LTD 8,082.000 97.50 97.50 520,053.66 520,053.66 787,995.00 787,995.00 0.06 267,941.34 267,941.34

H84989104 TE CONNECTIVITY LTD 18,363.000 81.55 81.55 1,026,408.89 1,026,408.89 1,497,502.65 1,497,502.65 0.10 471,093.76 471,093.76

N53745100 LYONDELLBASELL INDUSTRIES NV 14,305.000 65.72 65.72 909,836.69 909,836.69 940,124.60 940,124.60 0.07 30,287.91 30,287.91

N59465109 MYLAN NV 28,779.000 16.08 16.08 1,125,626.51 1,125,626.51 462,766.32 462,766.32 0.03 -662,860.19 -662,860.19

V7780T103 ROYAL CARIBBEAN CRUISES LTD 9,558.000 50.30 50.30 745,401.61 745,401.61 480,767.40 480,767.40 0.03 -264,634.21 -264,634.21

Asset Detail
Acct Base Currency Code : USD
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Grand Total 127,957.00 127,957.00 100.00 0.00

CASH & CASH EQUIVALENTS 127,957.00 127,957.00 100.00 0.00

U.S. DOLLAR 127,957.00 127,957.00 127,957.00 127,957.00 100.00 0.00 0.00
996085619 EB TEMP IVN FD VAR RT 12/31/49 FEE CL 12 127,932.400 1.00 1.00 127,932.40 127,932.40 127,932.40 127,932.40 99.98 0.00 0.00

INTEREST RECEIVABLE 0.000 1.00 1.00 24.60 24.60 24.60 24.60 0.02 0.00 0.00

Asset Detail
Acct Base Currency Code : USD
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Grand Total 51,162,009.87 55,966,441.97 100.00 4,804,432.10

CASH & CASH EQUIVALENTS 44,007.99 44,007.99 0.08 0.00

U.S. DOLLAR 44,007.99 44,007.99 44,007.99 44,007.99 0.08 0.00 0.00
996085619 EB TEMP IVN FD VAR RT 12/31/49 FEE CL 12 43,937.850 1.00 1.00 43,937.85 43,937.85 43,937.85 43,937.85 0.08 0.00 0.00

INTEREST RECEIVABLE 0.000 1.00 1.00 12.03 12.03 12.03 12.03 0.00 0.00 0.00

RECEIVABLE ON SECURITIES LENDING INCOME 0.000 1.00 1.00 67.73 67.73 67.73 67.73 0.00 0.00 0.00

PAYABLE FOR SEC LENDING AGENT FEES 0.000 1.00 1.00 -10.24 -10.24 -10.24 -10.24 0.00 0.00 0.00

PAYABLE FOR SEC LENDING BROKER REBATES 0.000 1.00 1.00 0.62 0.62 0.62 0.62 0.00 0.00 0.00

EQUITY 51,118,001.88 55,922,433.98 99.92 4,804,432.10

U.S. DOLLAR 51,118,001.88 51,118,001.88 55,922,433.98 55,922,433.98 99.92 4,804,432.10 4,804,432.10
464287507 ISHARES CORE S&P MIDCAP ETF 314,489.000 177.82 177.82 51,118,001.88 51,118,001.88 55,922,433.98 55,922,433.98 99.92 4,804,432.10 4,804,432.10

Asset Detail
Acct Base Currency Code : USD
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Grand Total 113,908,564.8
0

121,141,028.8
3 100.00 7,232,464.03

CASH & CASH EQUIVALENTS 322,498.85 322,498.85 0.27 0.00

U.S. DOLLAR 322,498.85 322,498.85 322,498.85 322,498.85 0.27 0.00 0.00
996085619 EB TEMP IVN FD VAR RT 12/31/49 FEE CL 12 178,590.310 1.00 1.00 178,590.31 178,590.31 178,590.31 178,590.31 0.15 0.00 0.00

CASH 0.000 1.00 1.00 60.57 60.57 60.57 60.57 0.00 0.00 0.00

DIVIDENDS RECEIVABLE 0.000 1.00 1.00 141,074.10 141,074.10 141,074.10 141,074.10 0.12 0.00 0.00

INTEREST RECEIVABLE 0.000 1.00 1.00 23.66 23.66 23.66 23.66 0.00 0.00 0.00

RECEIVABLE ON SECURITIES LENDING INCOME 0.000 1.00 1.00 2,295.59 2,295.59 2,295.59 2,295.59 0.00 0.00 0.00

PAYABLE FOR SEC LENDING AGENT FEES 0.000 1.00 1.00 -484.23 -484.23 -484.23 -484.23 0.00 0.00 0.00

PAYABLE FOR SEC LENDING BROKER REBATES 0.000 1.00 1.00 938.85 938.85 938.85 938.85 0.00 0.00 0.00

EQUITY 113,586,065.9
5

120,818,529.9
8 99.73 7,232,464.03

U.S. DOLLAR 113,586,065.9
5

113,586,065.9
5

120,818,529.9
8

120,818,529.9
8 99.73 7,232,464.03 7,232,464.03

001055102 AFLAC INC 6,122.000 36.03 36.03 256,210.72 256,210.72 220,575.66 220,575.66 0.18 -35,635.06 -35,635.06

00206R102 AT&T INC 17,354.000 30.23 30.23 598,395.96 598,395.96 524,611.42 524,611.42 0.43 -73,784.54 -73,784.54

002824100 ABBOTT LABORATORIES 3,929.000 91.43 91.43 222,050.92 222,050.92 359,228.47 359,228.47 0.30 137,177.55 137,177.55

00287Y109 ABBVIE INC 1,961.000 98.18 98.18 178,862.48 178,862.48 192,530.98 192,530.98 0.16 13,668.50 13,668.50

00507V109 ACTIVISION BLIZZARD INC 13,774.000 75.90 75.90 850,747.94 850,747.94 1,045,446.60 1,045,446.60 0.86 194,698.66 194,698.66

00724F101 ADOBE INC 869.000 435.31 435.31 188,588.80 188,588.80 378,284.39 378,284.39 0.31 189,695.59 189,695.59

00751Y106 ADVANCE AUTO PARTS INC 1,208.000 142.45 142.45 178,299.09 178,299.09 172,079.60 172,079.60 0.14 -6,219.49 -6,219.49

007903107 ADVANCED MICRO DEVICES INC 2,400.000 52.61 52.61 50,687.02 50,687.02 126,264.00 126,264.00 0.10 75,576.98 75,576.98

00846U101 AGILENT TECHNOLOGIES INC 3,843.000 88.37 88.37 249,057.28 249,057.28 339,605.91 339,605.91 0.28 90,548.63 90,548.63

009158106 AIR PRODUCTS AND CHEMICALS INC 1,874.000 241.46 241.46 347,915.36 347,915.36 452,496.04 452,496.04 0.37 104,580.68 104,580.68

00971T101 AKAMAI TECHNOLOGIES INC 4,858.000 107.09 107.09 362,611.70 362,611.70 520,243.22 520,243.22 0.43 157,631.52 157,631.52

012653101 ALBEMARLE CORP 1,428.000 77.21 77.21 112,492.85 112,492.85 110,255.88 110,255.88 0.09 -2,236.97 -2,236.97

015271109 ALEXANDRIA REAL ESTATE EQUITIE 1,881.000 162.25 162.25 251,122.12 251,122.12 305,192.25 305,192.25 0.25 54,070.13 54,070.13

015351109 ALEXION PHARMACEUTICALS INC 1,932.000 112.24 112.24 216,717.97 216,717.97 216,847.68 216,847.68 0.18 129.71 129.71

016255101 ALIGN TECHNOLOGY INC 476.000 274.44 274.44 122,644.97 122,644.97 130,633.44 130,633.44 0.11 7,988.47 7,988.47

017175100 ALLEGHANY CORP 446.000 489.14 489.14 262,914.21 262,914.21 218,156.44 218,156.44 0.18 -44,757.77 -44,757.77

018802108 ALLIANT ENERGY CORP 6,972.000 47.84 47.84 293,669.84 293,669.84 333,540.48 333,540.48 0.28 39,870.64 39,870.64

020002101 ALLSTATE CORP/THE 3,679.000 96.99 96.99 327,737.08 327,737.08 356,826.21 356,826.21 0.29 29,089.13 29,089.13

02043Q107 ALNYLAM PHARMACEUTICALS INC 1,728.000 148.11 148.11 262,254.24 262,254.24 255,934.08 255,934.08 0.21 -6,320.16 -6,320.16

02079K305 ALPHABET INC-CL A 266.000 1,418.05 1,418.05 304,817.56 304,817.56 377,201.30 377,201.30 0.31 72,383.74 72,383.74

02156K103 ALTICE USA INC 4,778.000 22.54 22.54 112,557.74 112,557.74 107,696.12 107,696.12 0.09 -4,861.62 -4,861.62

023135106 AMAZON.COM INC 212.000 2,758.82 2,758.82 579,694.39 579,694.39 584,869.84 584,869.84 0.48 5,175.45 5,175.45

023608102 AMEREN CORP 8,106.000 70.36 70.36 495,301.25 495,301.25 570,338.16 570,338.16 0.47 75,036.91 75,036.91

025537101 AMERICAN ELECTRIC POWER CO INC 7,249.000 79.64 79.64 583,669.29 583,669.29 577,310.36 577,310.36 0.48 -6,358.93 -6,358.93

026874784 AMERICAN INTERNATIONAL GROUP I 3,633.000 31.18 31.18 182,363.96 182,363.96 113,276.94 113,276.94 0.09 -69,087.02 -69,087.02

030420103 AMERICAN WATER WORKS CO INC 4,146.000 128.66 128.66 399,660.09 399,660.09 533,424.36 533,424.36 0.44 133,764.27 133,764.27

031100100 AMETEK INC 2,274.000 89.37 89.37 141,035.64 141,035.64 203,227.38 203,227.38 0.17 62,191.74 62,191.74

031162100 AMGEN INC 1,425.000 235.86 235.86 331,337.44 331,337.44 336,100.50 336,100.50 0.28 4,763.06 4,763.06

032095101 AMPHENOL CORP 1,431.000 95.81 95.81 100,402.09 100,402.09 137,104.11 137,104.11 0.11 36,702.02 36,702.02
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032654105 ANALOG DEVICES INC 2,627.000 122.64 122.64 291,902.93 291,902.93 322,175.28 322,175.28 0.27 30,272.35 30,272.35

035710409 ANNALY CAPITAL MANAGEMENT INC 35,815.000 6.56 6.56 367,853.37 367,853.37 234,946.40 234,946.40 0.19 -132,906.97 -132,906.97

03662Q105 ANSYS INC 1,195.000 291.73 291.73 170,246.26 170,246.26 348,617.35 348,617.35 0.29 178,371.09 178,371.09

036752103 ANTHEM INC 398.000 262.98 262.98 81,826.25 81,826.25 104,666.04 104,666.04 0.09 22,839.79 22,839.79

037833100 APPLE INC 1,246.000 364.80 364.80 297,909.93 297,909.93 454,540.80 454,540.80 0.38 156,630.87 156,630.87

038222105 APPLIED MATERIALS INC 3,909.000 60.45 60.45 196,674.12 196,674.12 236,299.05 236,299.05 0.20 39,624.93 39,624.93

039483102 ARCHER-DANIELS-MIDLAND CO 5,951.000 39.90 39.90 258,993.71 258,993.71 237,444.90 237,444.90 0.20 -21,548.81 -21,548.81

049560105 ATMOS ENERGY CORP 4,505.000 99.58 99.58 469,733.30 469,733.30 448,607.90 448,607.90 0.37 -21,125.40 -21,125.40

053332102 AUTOZONE INC 379.000 1,128.12 1,128.12 351,910.46 351,910.46 427,557.48 427,557.48 0.35 75,647.02 75,647.02

053484101 AVALONBAY COMMUNITIES INC 1,037.000 154.64 154.64 189,712.83 189,712.83 160,361.68 160,361.68 0.13 -29,351.15 -29,351.15

05722G100 BAKER HUGHES CO 5,435.000 15.39 15.39 77,815.61 77,815.61 83,644.65 83,644.65 0.07 5,829.04 5,829.04

058498106 BALL CORP 1,406.000 69.49 69.49 71,738.48 71,738.48 97,702.94 97,702.94 0.08 25,964.46 25,964.46

060505104 BANK OF AMERICA CORP 20,438.000 23.75 23.75 504,521.14 504,521.14 485,402.50 485,402.50 0.40 -19,118.64 -19,118.64

064058100 BANK OF NEW YORK MELLON CORP/T 9,347.000 38.65 38.65 373,468.93 373,468.93 361,261.55 361,261.55 0.30 -12,207.38 -12,207.38

071813109 BAXTER INTERNATIONAL INC 3,502.000 86.10 86.10 219,022.65 219,022.65 301,522.20 301,522.20 0.25 82,499.55 82,499.55

084670702 BERKSHIRE HATHAWAY INC 2,178.000 178.51 178.51 388,489.94 388,489.94 388,794.78 388,794.78 0.32 304.84 304.84

086516101 BEST BUY CO INC 3,756.000 87.27 87.27 171,517.92 171,517.92 327,786.12 327,786.12 0.27 156,268.20 156,268.20

09061G101 BIOMARIN PHARMACEUTICAL INC 5,307.000 123.34 123.34 640,223.21 640,223.21 654,565.38 654,565.38 0.54 14,342.17 14,342.17

09062X103 BIOGEN INC 1,761.000 267.55 267.55 463,226.65 463,226.65 471,155.55 471,155.55 0.39 7,928.90 7,928.90

09073M104 BIO-TECHNE CORP 525.000 264.07 264.07 132,571.69 132,571.69 138,636.75 138,636.75 0.11 6,065.06 6,065.06

09247X101 BLACKROCK INC 448.000 544.09 544.09 241,282.72 241,282.72 243,752.32 243,752.32 0.20 2,469.60 2,469.60

09260D107 BLACKSTONE GROUP INC/THE 1,985.000 56.66 56.66 109,567.04 109,567.04 112,470.10 112,470.10 0.09 2,903.06 2,903.06

099724106 BORGWARNER INC 5,756.000 35.30 35.30 214,750.32 214,750.32 203,186.80 203,186.80 0.17 -11,563.52 -11,563.52

101121101 BOSTON PROPERTIES INC 1,337.000 90.38 90.38 119,925.56 119,925.56 120,838.06 120,838.06 0.10 912.50 912.50

101137107 BOSTON SCIENTIFIC CORP 3,125.000 35.11 35.11 95,837.73 95,837.73 109,718.75 109,718.75 0.09 13,881.02 13,881.02

110122108 BRISTOL-MYERS SQUIBB CO 11,505.000 58.80 58.80 624,949.86 624,949.86 676,494.00 676,494.00 0.56 51,544.14 51,544.14

11133T103 BROADRIDGE FINANCIAL SOLUTIONS 2,637.000 126.19 126.19 262,458.16 262,458.16 332,763.03 332,763.03 0.27 70,304.87 70,304.87

115637209 BROWN-FORMAN CORP 4,722.000 63.66 63.66 245,256.30 245,256.30 300,602.52 300,602.52 0.25 55,346.22 55,346.22

122017106 BURLINGTON STORES INC 1,200.000 196.93 196.93 226,431.35 226,431.35 236,316.00 236,316.00 0.20 9,884.65 9,884.65

12504L109 CBRE GROUP INC 4,018.000 45.22 45.22 180,685.45 180,685.45 181,693.96 181,693.96 0.15 1,008.51 1,008.51

12514G108 CDW CORP/DE 1,639.000 116.18 116.18 139,359.72 139,359.72 190,419.02 190,419.02 0.16 51,059.30 51,059.30

12541W209 CH ROBINSON WORLDWIDE INC 3,531.000 79.06 79.06 272,946.70 272,946.70 279,160.86 279,160.86 0.23 6,214.16 6,214.16

12572Q105 CME GROUP INC 3,456.000 162.54 162.54 499,056.91 499,056.91 561,738.24 561,738.24 0.46 62,681.33 62,681.33

125896100 CMS ENERGY CORP 11,995.000 58.42 58.42 587,420.13 587,420.13 700,747.90 700,747.90 0.58 113,327.77 113,327.77

126408103 CSX CORP 2,343.000 69.74 69.74 158,170.07 158,170.07 163,400.82 163,400.82 0.13 5,230.75 5,230.75

126650100 CVS HEALTH CORP 1,894.000 64.97 64.97 119,677.13 119,677.13 123,053.18 123,053.18 0.10 3,376.05 3,376.05

127097103 CABOT OIL & GAS CORP 15,458.000 17.18 17.18 325,629.39 325,629.39 265,568.44 265,568.44 0.22 -60,060.95 -60,060.95

127387108 CADENCE DESIGN SYSTEMS INC 3,966.000 95.96 95.96 193,244.15 193,244.15 380,577.36 380,577.36 0.31 187,333.21 187,333.21

14040H105 CAPITAL ONE FINANCIAL CORP 1,531.000 62.59 62.59 119,138.19 119,138.19 95,825.29 95,825.29 0.08 -23,312.90 -23,312.90

143658300 CARNIVAL CORP 13,067.000 16.42 16.42 411,836.99 411,836.99 214,560.14 214,560.14 0.18 -197,276.85 -197,276.85

149123101 CATERPILLAR INC 1,357.000 126.50 126.50 165,645.60 165,645.60 171,660.50 171,660.50 0.14 6,014.90 6,014.90

150870103 CELANESE CORP 1,074.000 86.34 86.34 105,344.22 105,344.22 92,729.16 92,729.16 0.08 -12,615.06 -12,615.06

15135B101 CENTENE CORP 4,701.000 63.55 63.55 290,935.53 290,935.53 298,748.55 298,748.55 0.25 7,813.02 7,813.02

156700106 CENTURYLINK INC 24,721.000 10.03 10.03 275,868.85 275,868.85 247,951.63 247,951.63 0.20 -27,917.22 -27,917.22
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156782104 CERNER CORP 4,544.000 68.55 68.55 299,047.86 299,047.86 311,491.20 311,491.20 0.26 12,443.34 12,443.34

16119P108 CHARTER COMMUNICATIONS INC 438.000 510.04 510.04 173,130.65 173,130.65 223,397.52 223,397.52 0.18 50,266.87 50,266.87

166764100 CHEVRON CORP 2,546.000 89.23 89.23 295,902.39 295,902.39 227,179.58 227,179.58 0.19 -68,722.81 -68,722.81

169656105 CHIPOTLE MEXICAN GRILL INC 197.000 1,052.36 1,052.36 98,605.97 98,605.97 207,314.92 207,314.92 0.17 108,708.95 108,708.95

171340102 CHURCH & DWIGHT CO INC 6,385.000 77.30 77.30 419,919.71 419,919.71 493,560.50 493,560.50 0.41 73,640.79 73,640.79

172062101 CINCINNATI FINANCIAL CORP 6,400.000 64.03 64.03 459,987.96 459,987.96 409,792.00 409,792.00 0.34 -50,195.96 -50,195.96

17275R102 CISCO SYSTEMS INC 5,953.000 46.64 46.64 246,955.74 246,955.74 277,647.92 277,647.92 0.23 30,692.18 30,692.18

172908105 CINTAS CORP 1,741.000 266.36 266.36 303,972.13 303,972.13 463,732.76 463,732.76 0.38 159,760.63 159,760.63

172967424 CITIGROUP INC 2,295.000 51.10 51.10 152,967.56 152,967.56 117,274.50 117,274.50 0.10 -35,693.06 -35,693.06

174610105 CITIZENS FINANCIAL GROUP INC 5,653.000 25.24 25.24 184,902.24 184,902.24 142,681.72 142,681.72 0.12 -42,220.52 -42,220.52

177376100 CITRIX SYSTEMS INC 3,764.000 147.91 147.91 442,100.10 442,100.10 556,733.24 556,733.24 0.46 114,633.14 114,633.14

189054109 CLOROX CO/THE 3,876.000 219.37 219.37 696,693.92 696,693.92 850,278.12 850,278.12 0.70 153,584.20 153,584.20

191216100 COCA-COLA CO/THE 3,745.000 44.68 44.68 175,949.09 175,949.09 167,326.60 167,326.60 0.14 -8,622.49 -8,622.49

192446102 COGNIZANT TECHNOLOGY SOLUTIONS 7,621.000 56.82 56.82 528,264.29 528,264.29 433,025.22 433,025.22 0.36 -95,239.07 -95,239.07

194162103 COLGATE-PALMOLIVE CO 3,708.000 73.26 73.26 252,456.54 252,456.54 271,648.08 271,648.08 0.22 19,191.54 19,191.54

20030N101 COMCAST CORP 6,495.000 38.98 38.98 242,758.18 242,758.18 253,175.10 253,175.10 0.21 10,416.92 10,416.92

20605P101 CONCHO RESOURCES INC 4,397.000 51.50 51.50 433,069.14 433,069.14 226,445.50 226,445.50 0.19 -206,623.64 -206,623.64

20825C104 CONOCOPHILLIPS 4,641.000 42.02 42.02 274,888.04 274,888.04 195,014.82 195,014.82 0.16 -79,873.22 -79,873.22

209115104 CONSOLIDATED EDISON INC 6,259.000 71.93 71.93 512,159.79 512,159.79 450,209.87 450,209.87 0.37 -61,949.92 -61,949.92

216648402 COOPER COS INC/THE 975.000 283.64 283.64 219,965.43 219,965.43 276,549.00 276,549.00 0.23 56,583.57 56,583.57

217204106 COPART INC 1,714.000 83.27 83.27 95,781.92 95,781.92 142,724.78 142,724.78 0.12 46,942.86 46,942.86

219350105 CORNING INC 15,720.000 25.90 25.90 424,850.66 424,850.66 407,148.00 407,148.00 0.34 -17,702.66 -17,702.66

22052L104 CORTEVA INC 11,311.000 26.79 26.79 317,708.01 317,708.01 303,021.69 303,021.69 0.25 -14,686.32 -14,686.32

22160K105 COSTCO WHOLESALE CORP 2,787.000 303.21 303.21 721,711.82 721,711.82 845,046.27 845,046.27 0.70 123,334.45 123,334.45

22160N109 COSTAR GROUP INC 969.000 710.67 710.67 487,103.52 487,103.52 688,639.23 688,639.23 0.57 201,535.71 201,535.71

22304C100 COVETRUS INC 0.400 17.89 17.89 17.69 17.69 7.16 7.16 0.00 -10.53 -10.53

231021106 CUMMINS INC 2,405.000 173.26 173.26 377,106.29 377,106.29 416,690.30 416,690.30 0.34 39,584.01 39,584.01

23331A109 DR HORTON INC 9,291.000 55.45 55.45 392,512.80 392,512.80 515,185.95 515,185.95 0.43 122,673.15 122,673.15

233331107 DTE ENERGY CO 1,385.000 107.50 107.50 148,178.28 148,178.28 148,887.50 148,887.50 0.12 709.22 709.22

235851102 DANAHER CORP 1,539.000 176.83 176.83 144,573.26 144,573.26 272,141.37 272,141.37 0.22 127,568.11 127,568.11

237194105 DARDEN RESTAURANTS INC 1,105.000 75.77 75.77 89,161.40 89,161.40 83,725.85 83,725.85 0.07 -5,435.55 -5,435.55

24906P109 DENTSPLY SIRONA INC 5,786.000 44.06 44.06 287,991.72 287,991.72 254,931.16 254,931.16 0.21 -33,060.56 -33,060.56

253868103 DIGITAL REALTY TRUST INC 3,930.000 142.11 142.11 550,308.08 550,308.08 558,492.30 558,492.30 0.46 8,184.22 8,184.22

256677105 DOLLAR GENERAL CORP 2,043.000 190.51 190.51 255,563.52 255,563.52 389,211.93 389,211.93 0.32 133,648.41 133,648.41

256746108 DOLLAR TREE INC 2,453.000 92.68 92.68 219,599.27 219,599.27 227,344.04 227,344.04 0.19 7,744.77 7,744.77

25746U109 DOMINION ENERGY INC 9,397.000 81.18 81.18 718,403.73 718,403.73 762,848.46 762,848.46 0.63 44,444.73 44,444.73

25754A201 DOMINO'S PIZZA INC 924.000 369.44 369.44 317,718.14 317,718.14 341,362.56 341,362.56 0.28 23,644.42 23,644.42

260003108 DOVER CORP 1,827.000 96.56 96.56 137,988.73 137,988.73 176,415.12 176,415.12 0.15 38,426.39 38,426.39

260557103 DOW INC 2,150.000 40.76 40.76 115,729.72 115,729.72 87,634.00 87,634.00 0.07 -28,095.72 -28,095.72

264411505 DUKE REALTY CORP 7,399.000 35.39 35.39 206,494.93 206,494.93 261,850.61 261,850.61 0.22 55,355.68 55,355.68

26441C204 DUKE ENERGY CORP 10,296.000 79.89 79.89 896,159.37 896,159.37 822,547.44 822,547.44 0.68 -73,611.93 -73,611.93

26614N102 DUPONT DE NEMOURS INC 3,176.000 53.13 53.13 221,832.86 221,832.86 168,740.88 168,740.88 0.14 -53,091.98 -53,091.98

26875P101 EOG RESOURCES INC 5,380.000 50.66 50.66 369,362.28 369,362.28 272,550.80 272,550.80 0.22 -96,811.48 -96,811.48

269246401 E*TRADE FINANCIAL CORP 2,142.000 49.73 49.73 103,496.09 103,496.09 106,521.66 106,521.66 0.09 3,025.57 3,025.57
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277432100 EASTMAN CHEMICAL CO 2,458.000 69.64 69.64 201,410.16 201,410.16 171,175.12 171,175.12 0.14 -30,235.04 -30,235.04

278642103 EBAY INC 5,227.000 52.45 52.45 202,021.04 202,021.04 274,156.15 274,156.15 0.23 72,135.11 72,135.11

278865100 ECOLAB INC 1,129.000 198.95 198.95 166,946.32 166,946.32 224,614.55 224,614.55 0.19 57,668.23 57,668.23

281020107 EDISON INTERNATIONAL 7,318.000 54.31 54.31 510,628.95 510,628.95 397,440.58 397,440.58 0.33 -113,188.37 -113,188.37

28176E108 EDWARDS LIFESCIENCES CORP 1,537.000 69.11 69.11 73,245.62 73,245.62 106,222.07 106,222.07 0.09 32,976.45 32,976.45

28414H103 ELANCO ANIMAL HEALTH INC 6,010.000 21.45 21.45 198,089.22 198,089.22 128,914.50 128,914.50 0.11 -69,174.72 -69,174.72

285512109 ELECTRONIC ARTS INC 4,351.000 132.05 132.05 428,984.15 428,984.15 574,549.55 574,549.55 0.47 145,565.40 145,565.40

291011104 EMERSON ELECTRIC CO 3,101.000 62.03 62.03 195,718.69 195,718.69 192,355.03 192,355.03 0.16 -3,363.66 -3,363.66

29364G103 ENTERGY CORP 6,912.000 93.81 93.81 615,165.95 615,165.95 648,414.72 648,414.72 0.54 33,248.77 33,248.77

29414B104 EPAM SYSTEMS INC 1,544.000 252.01 252.01 382,151.58 382,151.58 389,103.44 389,103.44 0.32 6,951.86 6,951.86

29444U700 EQUINIX INC 193.000 702.30 702.30 133,100.04 133,100.04 135,543.90 135,543.90 0.11 2,443.86 2,443.86

29472R108 EQUITY LIFESTYLE PROPERTIES IN 2,942.000 62.48 62.48 181,896.51 181,896.51 183,816.16 183,816.16 0.15 1,919.65 1,919.65

29476L107 EQUITY RESIDENTIAL 5,498.000 58.82 58.82 351,076.37 351,076.37 323,392.36 323,392.36 0.27 -27,684.01 -27,684.01

297178105 ESSEX PROPERTY TRUST INC 2,006.000 229.17 229.17 494,962.24 494,962.24 459,715.02 459,715.02 0.38 -35,247.22 -35,247.22

30034W106 EVERGY INC 5,113.000 59.29 59.29 288,539.30 288,539.30 303,149.77 303,149.77 0.25 14,610.47 14,610.47

30040W108 EVERSOURCE ENERGY 6,684.000 83.27 83.27 461,347.64 461,347.64 556,576.68 556,576.68 0.46 95,229.04 95,229.04

30161N101 EXELON CORP 7,246.000 36.29 36.29 297,262.35 297,262.35 262,957.34 262,957.34 0.22 -34,305.01 -34,305.01

30212P303 EXPEDIA GROUP INC 3,357.000 82.20 82.20 313,350.20 313,350.20 275,945.40 275,945.40 0.23 -37,404.80 -37,404.80

302130109 EXPEDITORS INTERNATIONAL OF WA 2,371.000 76.04 76.04 136,840.35 136,840.35 180,290.84 180,290.84 0.15 43,450.49 43,450.49

30225T102 EXTRA SPACE STORAGE INC 1,122.000 92.37 92.37 101,526.98 101,526.98 103,639.14 103,639.14 0.09 2,112.16 2,112.16

30231G102 EXXON MOBIL CORP 5,574.000 44.72 44.72 389,769.24 389,769.24 249,269.28 249,269.28 0.21 -140,499.96 -140,499.96

302491303 FMC CORP 1,911.000 99.62 99.62 184,674.26 184,674.26 190,373.82 190,373.82 0.16 5,699.56 5,699.56

30303M102 FACEBOOK INC 2,651.000 227.07 227.07 564,144.79 564,144.79 601,962.57 601,962.57 0.50 37,817.78 37,817.78

303075105 FACTSET RESEARCH SYSTEMS INC 806.000 328.47 328.47 225,349.75 225,349.75 264,746.82 264,746.82 0.22 39,397.07 39,397.07

303250104 FAIR ISAAC CORP 233.000 418.04 418.04 95,312.73 95,312.73 97,403.32 97,403.32 0.08 2,090.59 2,090.59

311900104 FASTENAL CO 5,620.000 42.84 42.84 166,586.59 166,586.59 240,760.80 240,760.80 0.20 74,174.21 74,174.21

31428X106 FEDEX CORP 2,127.000 140.22 140.22 320,401.18 320,401.18 298,247.94 298,247.94 0.25 -22,153.24 -22,153.24

315616102 F5 NETWORKS INC 1,853.000 139.48 139.48 274,704.13 274,704.13 258,456.44 258,456.44 0.21 -16,247.69 -16,247.69

31620R303 FIDELITY NATIONAL FINANCIAL IN 3,394.000 30.66 30.66 116,623.12 116,623.12 104,060.04 104,060.04 0.09 -12,563.08 -12,563.08

316773100 FIFTH THIRD BANCORP 9,516.000 19.28 19.28 240,029.02 240,029.02 183,468.48 183,468.48 0.15 -56,560.54 -56,560.54

33616C100 FIRST REPUBLIC BANK/CA 2,917.000 105.99 105.99 307,969.57 307,969.57 309,172.83 309,172.83 0.26 1,203.26 1,203.26

337932107 FIRSTENERGY CORP 7,895.000 38.78 38.78 290,490.77 290,490.77 306,168.10 306,168.10 0.25 15,677.33 15,677.33

345370860 FORD MOTOR CO 39,999.000 6.08 6.08 341,157.31 341,157.31 243,193.92 243,193.92 0.20 -97,963.39 -97,963.39

34959E109 FORTINET INC 2,523.000 137.27 137.27 270,626.25 270,626.25 346,332.21 346,332.21 0.29 75,705.96 75,705.96

34964C106 FORTUNE BRANDS HOME & SECURITY 2,659.000 63.93 63.93 148,459.63 148,459.63 169,989.87 169,989.87 0.14 21,530.24 21,530.24

35137L105 FOX CORP 6,479.000 26.82 26.82 217,417.10 217,417.10 173,766.78 173,766.78 0.14 -43,650.32 -43,650.32

35671D857 FREEPORT-MCMORAN INC 10,514.000 11.57 11.57 135,823.48 135,823.48 121,646.98 121,646.98 0.10 -14,176.50 -14,176.50

366651107 GARTNER INC 771.000 121.33 121.33 118,963.95 118,963.95 93,545.43 93,545.43 0.08 -25,418.52 -25,418.52

37045V100 GENERAL MOTORS CO 4,169.000 25.30 25.30 156,692.47 156,692.47 105,475.70 105,475.70 0.09 -51,216.77 -51,216.77

372460105 GENUINE PARTS CO 2,218.000 86.96 86.96 210,209.48 210,209.48 192,877.28 192,877.28 0.16 -17,332.20 -17,332.20

375558103 GILEAD SCIENCES INC 16,434.000 76.94 76.94 1,226,258.26 1,226,258.26 1,264,431.96 1,264,431.96 1.04 38,173.70 38,173.70

37959E102 GLOBE LIFE INC 3,811.000 74.23 74.23 295,228.08 295,228.08 282,890.53 282,890.53 0.23 -12,337.55 -12,337.55

380237107 GODADDY INC 2,701.000 73.33 73.33 185,642.76 185,642.76 198,064.33 198,064.33 0.16 12,421.57 12,421.57

38141G104 GOLDMAN SACHS GROUP INC/THE 1,152.000 197.62 197.62 226,336.28 226,336.28 227,658.24 227,658.24 0.19 1,321.96 1,321.96
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384802104 WW GRAINGER INC 1,012.000 314.16 314.16 268,643.26 268,643.26 317,929.92 317,929.92 0.26 49,286.66 49,286.66

406216101 HALLIBURTON CO 9,160.000 12.98 12.98 108,706.30 108,706.30 118,896.80 118,896.80 0.10 10,190.50 10,190.50

416515104 HARTFORD FINANCIAL SERVICES GR 8,244.000 38.55 38.55 413,850.52 413,850.52 317,806.20 317,806.20 0.26 -96,044.32 -96,044.32

42250P103 HEALTHPEAK PROPERTIES INC 15,197.000 27.56 27.56 442,519.46 442,519.46 418,829.32 418,829.32 0.35 -23,690.14 -23,690.14

426281101 JACK HENRY & ASSOCIATES INC 1,613.000 184.03 184.03 289,852.07 289,852.07 296,840.39 296,840.39 0.25 6,988.32 6,988.32

427866108 HERSHEY CO/THE 3,814.000 129.62 129.62 457,326.04 457,326.04 494,370.68 494,370.68 0.41 37,044.64 37,044.64

42809H107 HESS CORP 7,698.000 51.81 51.81 433,127.68 433,127.68 398,833.38 398,833.38 0.33 -34,294.30 -34,294.30

42824C109 HEWLETT PACKARD ENTERPRISE CO 20,050.000 9.73 9.73 268,389.44 268,389.44 195,086.50 195,086.50 0.16 -73,302.94 -73,302.94

436440101 HOLOGIC INC 4,751.000 57.00 57.00 202,175.78 202,175.78 270,807.00 270,807.00 0.22 68,631.22 68,631.22

437076102 HOME DEPOT INC/THE 463.000 250.51 250.51 87,466.88 87,466.88 115,986.13 115,986.13 0.10 28,519.25 28,519.25

438516106 HONEYWELL INTERNATIONAL INC 828.000 144.59 144.59 110,178.83 110,178.83 119,720.52 119,720.52 0.10 9,541.69 9,541.69

440452100 HORMEL FOODS CORP 11,900.000 48.27 48.27 506,520.32 506,520.32 574,413.00 574,413.00 0.47 67,892.68 67,892.68

44107P104 HOST HOTELS & RESORTS INC 26,075.000 10.79 10.79 363,777.50 363,777.50 281,349.25 281,349.25 0.23 -82,428.25 -82,428.25

444859102 HUMANA INC 533.000 387.75 387.75 148,220.12 148,220.12 206,670.75 206,670.75 0.17 58,450.63 58,450.63

445658107 JB HUNT TRANSPORT SERVICES INC 2,385.000 120.34 120.34 246,042.25 246,042.25 287,010.90 287,010.90 0.24 40,968.65 40,968.65

446150104 HUNTINGTON BANCSHARES INC/OH 38,052.000 9.04 9.04 363,301.47 363,301.47 343,799.82 343,799.82 0.28 -19,501.65 -19,501.65

446413106 HUNTINGTON INGALLS INDUSTRIES 498.000 174.49 174.49 102,639.54 102,639.54 86,896.02 86,896.02 0.07 -15,743.52 -15,743.52

44919P508 IAC/INTERACTIVECORP 850.000 323.40 323.40 153,023.48 153,023.48 274,890.00 274,890.00 0.23 121,866.52 121,866.52

45167R104 IDEX CORP 1,605.000 158.04 158.04 266,571.17 266,571.17 253,654.20 253,654.20 0.21 -12,916.97 -12,916.97

45168D104 IDEXX LABORATORIES INC 680.000 330.16 330.16 116,455.43 116,455.43 224,508.80 224,508.80 0.19 108,053.37 108,053.37

452308109 ILLINOIS TOOL WORKS INC 1,416.000 174.85 174.85 209,568.81 209,568.81 247,587.60 247,587.60 0.20 38,018.79 38,018.79

45337C102 INCYTE CORP 3,813.000 103.97 103.97 397,838.89 397,838.89 396,437.61 396,437.61 0.33 -1,401.28 -1,401.28

45687V106 INGERSOLL RAND INC 9,951.000 28.12 28.12 273,727.13 273,727.13 279,822.12 279,822.12 0.23 6,094.99 6,094.99

45784P101 INSULET CORP 1,315.000 194.26 194.26 252,634.51 252,634.51 255,451.90 255,451.90 0.21 2,817.39 2,817.39

458140100 INTEL CORP 10,265.000 59.83 59.83 546,985.93 546,985.93 614,154.95 614,154.95 0.51 67,169.02 67,169.02

45866F104 INTERCONTINENTAL EXCHANGE INC 2,690.000 91.60 91.60 194,202.82 194,202.82 246,404.00 246,404.00 0.20 52,201.18 52,201.18

460146103 INTERNATIONAL PAPER CO 10,895.000 35.21 35.21 398,844.55 398,844.55 383,612.95 383,612.95 0.32 -15,231.60 -15,231.60

461202103 INTUIT INC 410.000 296.19 296.19 72,694.20 72,694.20 121,437.90 121,437.90 0.10 48,743.70 48,743.70

46120E602 INTUITIVE SURGICAL INC 197.000 569.83 569.83 109,328.60 109,328.60 112,256.51 112,256.51 0.09 2,927.91 2,927.91

46187W107 INVITATION HOMES INC 10,956.000 27.53 27.53 298,852.29 298,852.29 301,618.68 301,618.68 0.25 2,766.39 2,766.39

46266C105 IQVIA HOLDINGS INC 635.000 141.88 141.88 77,832.62 77,832.62 90,093.80 90,093.80 0.07 12,261.18 12,261.18

46625H100 JPMORGAN CHASE & CO 9,003.000 94.06 94.06 847,061.90 847,061.90 846,822.18 846,822.18 0.70 -239.72 -239.72

469814107 JACOBS ENGINEERING GROUP INC 3,381.000 84.80 84.80 280,878.20 280,878.20 286,708.80 286,708.80 0.24 5,830.60 5,830.60

478160104 JOHNSON & JOHNSON 2,495.000 140.63 140.63 344,852.77 344,852.77 350,871.85 350,871.85 0.29 6,019.08 6,019.08

48203R104 JUNIPER NETWORKS INC 9,392.000 22.86 22.86 236,443.05 236,443.05 214,701.12 214,701.12 0.18 -21,741.93 -21,741.93

482480100 KLA CORP 1,343.000 194.48 194.48 163,481.93 163,481.93 261,186.64 261,186.64 0.22 97,704.71 97,704.71

48251W104 KKR & CO INC 10,034.000 30.88 30.88 300,696.26 300,696.26 309,849.92 309,849.92 0.26 9,153.66 9,153.66

485170302 KANSAS CITY SOUTHERN 2,430.000 149.29 149.29 272,728.30 272,728.30 362,774.70 362,774.70 0.30 90,046.40 90,046.40

487836108 KELLOGG CO 9,443.000 66.06 66.06 614,237.32 614,237.32 623,804.58 623,804.58 0.51 9,567.26 9,567.26

493267108 KEYCORP 15,427.000 12.18 12.18 215,891.39 215,891.39 187,900.86 187,900.86 0.16 -27,990.53 -27,990.53

49338L103 KEYSIGHT TECHNOLOGIES INC 7,307.000 100.78 100.78 699,546.89 699,546.89 736,399.46 736,399.46 0.61 36,852.57 36,852.57

494368103 KIMBERLY-CLARK CORP 3,379.000 141.35 141.35 441,005.11 441,005.11 477,621.65 477,621.65 0.39 36,616.54 36,616.54

49456B101 KINDER MORGAN INC 16,556.000 15.17 15.17 317,113.41 317,113.41 251,154.52 251,154.52 0.21 -65,958.89 -65,958.89

500754106 KRAFT HEINZ CO/THE 12,887.000 31.89 31.89 515,367.03 515,367.03 410,966.43 410,966.43 0.34 -104,400.60 -104,400.60
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501044101 KROGER CO/THE 14,594.000 33.85 33.85 441,294.47 441,294.47 494,006.90 494,006.90 0.41 52,712.43 52,712.43

501889208 LKQ CORP 7,409.000 26.20 26.20 214,158.95 214,158.95 194,115.80 194,115.80 0.16 -20,043.15 -20,043.15

502431109 L3HARRIS TECHNOLOGIES INC 818.000 169.67 169.67 114,524.62 114,524.62 138,790.06 138,790.06 0.11 24,265.44 24,265.44

50540R409 LABORATORY CORP OF AMERICA HOL 526.000 166.11 166.11 76,172.04 76,172.04 87,373.86 87,373.86 0.07 11,201.82 11,201.82

512807108 LAM RESEARCH CORP 784.000 323.46 323.46 178,673.15 178,673.15 253,592.64 253,592.64 0.21 74,919.49 74,919.49

518439104 ESTEE LAUDER COS INC/THE 1,604.000 188.68 188.68 189,024.23 189,024.23 302,642.72 302,642.72 0.25 113,618.49 113,618.49

521865204 LEAR CORP 2,028.000 109.02 109.02 280,263.32 280,263.32 221,092.56 221,092.56 0.18 -59,170.76 -59,170.76

525327102 LEIDOS HOLDINGS INC 2,528.000 93.67 93.67 235,754.96 235,754.96 236,797.76 236,797.76 0.20 1,042.80 1,042.80

526057104 LENNAR CORP 5,549.000 61.62 61.62 277,557.69 277,557.69 341,929.38 341,929.38 0.28 64,371.69 64,371.69

530307305 LIBERTY BROADBAND CORP 2,355.000 123.96 123.96 292,014.11 292,014.11 291,925.80 291,925.80 0.24 -88.31 -88.31

532457108 ELI LILLY AND CO 2,806.000 164.18 164.18 379,918.40 379,918.40 460,689.08 460,689.08 0.38 80,770.68 80,770.68

534187109 LINCOLN NATIONAL CORP 2,151.000 36.79 36.79 121,826.80 121,826.80 79,135.29 79,135.29 0.07 -42,691.51 -42,691.51

540424108 LOEWS CORP 7,112.000 34.29 34.29 292,007.43 292,007.43 243,870.48 243,870.48 0.20 -48,136.95 -48,136.95

548661107 LOWE'S COS INC 841.000 135.12 135.12 83,201.87 83,201.87 113,635.92 113,635.92 0.09 30,434.05 30,434.05

550021109 LULULEMON ATHLETICA INC 392.000 312.01 312.01 55,933.62 55,933.62 122,307.92 122,307.92 0.10 66,374.30 66,374.30

55261F104 M&T BANK CORP 4,503.000 103.97 103.97 519,983.88 519,983.88 468,176.91 468,176.91 0.39 -51,806.97 -51,806.97

552953101 MGM RESORTS INTERNATIONAL 9,061.000 16.80 16.80 238,898.72 238,898.72 152,224.80 152,224.80 0.13 -86,673.92 -86,673.92

55354G100 MSCI INC 829.000 333.82 333.82 128,535.65 128,535.65 276,736.78 276,736.78 0.23 148,201.13 148,201.13

570535104 MARKEL CORP 293.000 923.17 923.17 292,450.75 292,450.75 270,488.81 270,488.81 0.22 -21,961.94 -21,961.94

57060D108 MARKETAXESS HOLDINGS INC 1,211.000 500.92 500.92 533,456.94 533,456.94 606,614.12 606,614.12 0.50 73,157.18 73,157.18

571748102 MARSH & MCLENNAN COS INC 2,321.000 107.37 107.37 183,874.84 183,874.84 249,205.77 249,205.77 0.21 65,330.93 65,330.93

574599106 MASCO CORP 3,661.000 50.21 50.21 143,871.40 143,871.40 183,818.81 183,818.81 0.15 39,947.41 39,947.41

574795100 MASIMO CORP 1,297.000 227.99 227.99 288,034.52 288,034.52 295,703.03 295,703.03 0.24 7,668.51 7,668.51

57636Q104 MASTERCARD INC 398.000 295.70 295.70 68,842.73 68,842.73 117,688.60 117,688.60 0.10 48,845.87 48,845.87

57772K101 MAXIM INTEGRATED PRODUCTS INC 5,916.000 60.61 60.61 309,246.94 309,246.94 358,568.76 358,568.76 0.30 49,321.82 49,321.82

579780206 MCCORMICK & CO INC/MD 1,608.000 179.41 179.41 233,097.24 233,097.24 288,491.28 288,491.28 0.24 55,394.04 55,394.04

58155Q103 MCKESSON CORP 2,875.000 153.42 153.42 432,881.56 432,881.56 441,082.50 441,082.50 0.36 8,200.94 8,200.94

58933Y105 MERCK & CO INC 12,208.000 77.33 77.33 906,139.00 906,139.00 944,044.64 944,044.64 0.78 37,905.64 37,905.64

59156R108 METLIFE INC 3,019.000 36.52 36.52 123,702.94 123,702.94 110,253.88 110,253.88 0.09 -13,449.06 -13,449.06

592688105 METTLER-TOLEDO INTERNATIONAL I 492.000 805.55 805.55 349,832.43 349,832.43 396,330.60 396,330.60 0.33 46,498.17 46,498.17

594918104 MICROSOFT CORP 1,428.000 203.51 203.51 124,592.05 124,592.05 290,612.28 290,612.28 0.24 166,020.23 166,020.23

595112103 MICRON TECHNOLOGY INC 7,202.000 51.52 51.52 310,006.44 310,006.44 371,047.04 371,047.04 0.31 61,040.60 61,040.60

59522J103 MID-AMERICA APARTMENT COMMUNIT 2,443.000 114.67 114.67 263,545.90 263,545.90 280,138.81 280,138.81 0.23 16,592.91 16,592.91

60855R100 MOLINA HEALTHCARE INC 1,911.000 177.98 177.98 330,388.01 330,388.01 340,119.78 340,119.78 0.28 9,731.77 9,731.77

60871R209 MOLSON COORS BEVERAGE CO 6,765.000 34.36 34.36 380,535.41 380,535.41 232,445.40 232,445.40 0.19 -148,090.01 -148,090.01

609207105 MONDELEZ INTERNATIONAL INC 7,548.000 51.13 51.13 348,130.71 348,130.71 385,929.24 385,929.24 0.32 37,798.53 37,798.53

61174X109 MONSTER BEVERAGE CORP 1,666.000 69.32 69.32 113,417.12 113,417.12 115,487.12 115,487.12 0.10 2,070.00 2,070.00

617446448 MORGAN STANLEY 5,319.000 48.30 48.30 233,164.96 233,164.96 256,907.70 256,907.70 0.21 23,742.74 23,742.74

620076307 MOTOROLA SOLUTIONS INC 1,249.000 140.13 140.13 121,519.56 121,519.56 175,022.37 175,022.37 0.14 53,502.81 53,502.81

629377508 NRG ENERGY INC 2,649.000 32.56 32.56 86,297.80 86,297.80 86,251.44 86,251.44 0.07 -46.36 -46.36

62944T105 NVR INC 100.000 3,258.75 3,258.75 319,846.06 319,846.06 325,875.00 325,875.00 0.27 6,028.94 6,028.94

631103108 NASDAQ INC 2,225.000 119.47 119.47 170,953.32 170,953.32 265,820.75 265,820.75 0.22 94,867.43 94,867.43

64110D104 NETAPP INC 6,227.000 44.37 44.37 255,453.01 255,453.01 276,291.99 276,291.99 0.23 20,838.98 20,838.98

64125C109 NEUROCRINE BIOSCIENCES INC 3,587.000 122.00 122.00 449,693.22 449,693.22 437,614.00 437,614.00 0.36 -12,079.22 -12,079.22

Asset Detail
Acct Base Currency Code : USD

KRS INTERNAL EQUITY - KR3F10110002 As Of Date : 6/30/2020 Accounting Status : FINAL

Page 31 of 48
Report Timestamp: Wed Aug 5 2020 03:15:21 PM

Special Called Investment Committee Meeting - Addendum - Standard Reports

475



.

Mellon

Security

ID

Security Description Shares/Par
Local

Price

Base

Price
Local Cost Base Cost

Local Market

Value

Base Market

Value

Percent of

Total

Local

Unrealized

Gain/Loss

Net

Unrealized

Gain/Loss

Base
651639106 NEWMONT CORP 11,679.000 61.74 61.74 472,499.41 472,499.41 721,061.46 721,061.46 0.60 248,562.05 248,562.05

65339F101 NEXTERA ENERGY INC 2,314.000 240.17 240.17 389,161.14 389,161.14 555,753.38 555,753.38 0.46 166,592.24 166,592.24

654106103 NIKE INC 2,403.000 98.05 98.05 189,524.27 189,524.27 235,614.15 235,614.15 0.19 46,089.88 46,089.88

65473P105 NISOURCE INC 16,370.000 22.74 22.74 421,786.01 421,786.01 372,253.80 372,253.80 0.31 -49,532.21 -49,532.21

655844108 NORFOLK SOUTHERN CORP 1,379.000 175.57 175.57 207,078.64 207,078.64 242,111.03 242,111.03 0.20 35,032.39 35,032.39

665859104 NORTHERN TRUST CORP 5,137.000 79.34 79.34 396,512.19 396,512.19 407,569.58 407,569.58 0.34 11,057.39 11,057.39

668771108 NORTONLIFELOCK INC 13,728.000 19.83 19.83 276,683.41 276,683.41 272,226.24 272,226.24 0.22 -4,457.17 -4,457.17

670346105 NUCOR CORP 7,504.000 41.41 41.41 358,343.58 358,343.58 310,740.64 310,740.64 0.26 -47,602.94 -47,602.94

67066G104 NVIDIA CORP 360.000 379.91 379.91 132,993.90 132,993.90 136,767.60 136,767.60 0.11 3,773.70 3,773.70

67103H107 O'REILLY AUTOMOTIVE INC 366.000 421.67 421.67 133,481.72 133,481.72 154,331.22 154,331.22 0.13 20,849.50 20,849.50

679295105 OKTA INC 1,263.000 200.23 200.23 154,110.01 154,110.01 252,890.49 252,890.49 0.21 98,780.48 98,780.48

679580100 OLD DOMINION FREIGHT LINE INC 2,683.000 169.59 169.59 438,261.34 438,261.34 455,009.97 455,009.97 0.38 16,748.63 16,748.63

68389X105 ORACLE CORP 5,886.000 55.27 55.27 320,477.99 320,477.99 325,319.22 325,319.22 0.27 4,841.23 4,841.23

693475105 PNC FINANCIAL SERVICES GROUP I 2,071.000 105.21 105.21 242,123.88 242,123.88 217,889.91 217,889.91 0.18 -24,233.97 -24,233.97

693506107 PPG INDUSTRIES INC 1,584.000 106.06 106.06 177,288.58 177,288.58 167,999.04 167,999.04 0.14 -9,289.54 -9,289.54

69351T106 PPL CORP 3,982.000 25.84 25.84 122,917.84 122,917.84 102,894.88 102,894.88 0.08 -20,022.96 -20,022.96

693718108 PACCAR INC 6,010.000 74.85 74.85 435,890.28 435,890.28 449,848.50 449,848.50 0.37 13,958.22 13,958.22

695156109 PACKAGING CORP OF AMERICA 3,937.000 99.80 99.80 394,543.61 394,543.61 392,912.60 392,912.60 0.32 -1,631.01 -1,631.01

704326107 PAYCHEX INC 1,548.000 75.75 75.75 103,428.39 103,428.39 117,261.00 117,261.00 0.10 13,832.61 13,832.61

70432V102 PAYCOM SOFTWARE INC 947.000 309.73 309.73 216,396.30 216,396.30 293,314.31 293,314.31 0.24 76,918.01 76,918.01

713448108 PEPSICO INC 1,944.000 132.26 132.26 234,495.45 234,495.45 257,113.44 257,113.44 0.21 22,617.99 22,617.99

714046109 PERKINELMER INC 1,035.000 98.09 98.09 99,336.71 99,336.71 101,523.15 101,523.15 0.08 2,186.44 2,186.44

717081103 PFIZER INC 8,538.000 32.70 32.70 307,766.78 307,766.78 279,192.60 279,192.60 0.23 -28,574.18 -28,574.18

718546104 PHILLIPS 66 1,784.000 71.90 71.90 173,522.70 173,522.70 128,269.60 128,269.60 0.11 -45,253.10 -45,253.10

723484101 PINNACLE WEST CAPITAL CORP 4,811.000 73.29 73.29 398,487.65 398,487.65 352,598.19 352,598.19 0.29 -45,889.46 -45,889.46

723787107 PIONEER NATURAL RESOURCES CO 4,073.000 97.70 97.70 375,398.23 375,398.23 397,932.10 397,932.10 0.33 22,533.87 22,533.87

74144T108 T ROWE PRICE GROUP INC 2,038.000 123.50 123.50 249,741.70 249,741.70 251,693.00 251,693.00 0.21 1,951.30 1,951.30

74251V102 PRINCIPAL FINANCIAL GROUP INC 2,306.000 41.54 41.54 105,860.87 105,860.87 95,791.24 95,791.24 0.08 -10,069.63 -10,069.63

742718109 PROCTER & GAMBLE CO/THE 3,719.000 119.57 119.57 368,497.15 368,497.15 444,680.83 444,680.83 0.37 76,183.68 76,183.68

743315103 PROGRESSIVE CORP/THE 2,664.000 80.11 80.11 205,920.54 205,920.54 213,413.04 213,413.04 0.18 7,492.50 7,492.50

74340W103 PROLOGIS INC 2,518.000 93.33 93.33 160,086.45 160,086.45 235,004.94 235,004.94 0.19 74,918.49 74,918.49

744320102 PRUDENTIAL FINANCIAL INC 1,772.000 60.90 60.90 141,195.04 141,195.04 107,914.80 107,914.80 0.09 -33,280.24 -33,280.24

744573106 PUBLIC SERVICE ENTERPRISE GROU 4,701.000 49.16 49.16 244,506.90 244,506.90 231,101.16 231,101.16 0.19 -13,405.74 -13,405.74

74460D109 PUBLIC STORAGE 2,438.000 191.89 191.89 550,148.91 550,148.91 467,827.82 467,827.82 0.39 -82,321.09 -82,321.09

74736K101 QORVO INC 4,101.000 110.53 110.53 303,354.10 303,354.10 453,283.53 453,283.53 0.37 149,929.43 149,929.43

747525103 QUALCOMM INC 7,410.000 91.21 91.21 604,226.18 604,226.18 675,866.10 675,866.10 0.56 71,639.92 71,639.92

74834L100 QUEST DIAGNOSTICS INC 954.000 113.96 113.96 83,813.85 83,813.85 108,717.84 108,717.84 0.09 24,903.99 24,903.99

754730109 RAYMOND JAMES FINANCIAL INC 5,215.000 68.83 68.83 367,862.08 367,862.08 358,948.45 358,948.45 0.30 -8,913.63 -8,913.63

75513E101 RAYTHEON TECHNOLOGIES CORP 0.975 61.62 61.62 74.23 74.23 60.08 60.08 0.00 -14.15 -14.15

756109104 REALTY INCOME CORP 6,499.000 59.50 59.50 428,934.52 428,934.52 386,690.50 386,690.50 0.32 -42,244.02 -42,244.02

758849103 REGENCY CENTERS CORP 6,012.000 45.89 45.89 371,579.29 371,579.29 275,890.68 275,890.68 0.23 -95,688.61 -95,688.61

75886F107 REGENERON PHARMACEUTICALS INC 1,128.000 623.65 623.65 682,493.58 682,493.58 703,477.20 703,477.20 0.58 20,983.62 20,983.62

7591EP100 REGIONS FINANCIAL CORP 23,432.000 11.12 11.12 304,856.68 304,856.68 260,563.84 260,563.84 0.22 -44,292.84 -44,292.84

760759100 REPUBLIC SERVICES INC 1,676.000 82.05 82.05 107,830.69 107,830.69 137,515.80 137,515.80 0.11 29,685.11 29,685.11
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761152107 RESMED INC 1,524.000 192.00 192.00 191,901.69 191,901.69 292,608.00 292,608.00 0.24 100,706.31 100,706.31

76680R206 RINGCENTRAL INC 648.000 285.01 285.01 173,396.70 173,396.70 184,686.48 184,686.48 0.15 11,289.78 11,289.78

773903109 ROCKWELL AUTOMATION INC 1,062.000 213.00 213.00 182,455.83 182,455.83 226,206.00 226,206.00 0.19 43,750.17 43,750.17

77543R102 ROKU INC 2,332.000 116.53 116.53 287,669.69 287,669.69 271,747.96 271,747.96 0.22 -15,921.73 -15,921.73

778296103 ROSS STORES INC 1,547.000 85.24 85.24 137,938.07 137,938.07 131,866.28 131,866.28 0.11 -6,071.79 -6,071.79

78409V104 S&P GLOBAL INC 752.000 329.48 329.48 134,295.72 134,295.72 247,768.96 247,768.96 0.20 113,473.24 113,473.24

78410G104 SBA COMMUNICATIONS CORP 386.000 297.92 297.92 111,082.12 111,082.12 114,997.12 114,997.12 0.09 3,915.00 3,915.00

78486Q101 SVB FINANCIAL GROUP 457.000 215.53 215.53 95,050.29 95,050.29 98,497.21 98,497.21 0.08 3,446.92 3,446.92

79466L302 SALESFORCE.COM INC 762.000 187.33 187.33 106,809.38 106,809.38 142,745.46 142,745.46 0.12 35,936.08 35,936.08

806407102 HENRY SCHEIN INC 4,280.000 58.39 58.39 251,874.40 251,874.40 249,909.20 249,909.20 0.21 -1,965.20 -1,965.20

808513105 CHARLES SCHWAB CORP/THE 7,962.000 33.74 33.74 269,175.32 269,175.32 268,637.88 268,637.88 0.22 -537.44 -537.44

812578102 SEATTLE GENETICS INC 3,727.000 169.92 169.92 614,237.55 614,237.55 633,291.84 633,291.84 0.52 19,054.29 19,054.29

816851109 SEMPRA ENERGY 2,049.000 117.23 117.23 237,791.48 237,791.48 240,204.27 240,204.27 0.20 2,412.79 2,412.79

81762P102 SERVICENOW INC 517.000 405.06 405.06 75,155.64 75,155.64 209,416.02 209,416.02 0.17 134,260.38 134,260.38

824348106 SHERWIN-WILLIAMS CO/THE 403.000 577.85 577.85 228,362.97 228,362.97 232,873.55 232,873.55 0.19 4,510.58 4,510.58

82968B103 SIRIUS XM HOLDINGS INC 20,534.000 5.87 5.87 99,397.97 99,397.97 120,534.58 120,534.58 0.10 21,136.61 21,136.61

83088M102 SKYWORKS SOLUTIONS INC 3,326.000 127.86 127.86 286,898.99 286,898.99 425,262.36 425,262.36 0.35 138,363.37 138,363.37

832696405 J M SMUCKER CO/THE 4,731.000 105.81 105.81 557,054.50 557,054.50 500,587.11 500,587.11 0.41 -56,467.39 -56,467.39

833034101 SNAP-ON INC 1,938.000 138.51 138.51 306,788.02 306,788.02 268,432.38 268,432.38 0.22 -38,355.64 -38,355.64

83304A106 SNAP INC 16,752.000 23.49 23.49 395,975.40 395,975.40 393,504.48 393,504.48 0.32 -2,470.92 -2,470.92

842587107 SOUTHERN CO/THE 13,017.000 51.85 51.85 659,247.40 659,247.40 674,931.45 674,931.45 0.56 15,684.05 15,684.05

848637104 SPLUNK INC 1,059.000 198.70 198.70 131,806.45 131,806.45 210,423.30 210,423.30 0.17 78,616.85 78,616.85

857477103 STATE STREET CORP 6,482.000 63.55 63.55 423,286.82 423,286.82 411,931.10 411,931.10 0.34 -11,355.72 -11,355.72

863667101 STRYKER CORP 1,208.000 180.19 180.19 177,841.46 177,841.46 217,669.52 217,669.52 0.18 39,828.06 39,828.06

866674104 SUN COMMUNITIES INC 3,685.000 135.68 135.68 488,543.09 488,543.09 499,980.80 499,980.80 0.41 11,437.71 11,437.71

871607107 SYNOPSYS INC 2,000.000 195.00 195.00 163,783.68 163,783.68 390,000.00 390,000.00 0.32 226,216.32 226,216.32

87165B103 SYNCHRONY FINANCIAL 9,681.000 22.16 22.16 268,758.92 268,758.92 214,530.96 214,530.96 0.18 -54,227.96 -54,227.96

871829107 SYSCO CORP 2,851.000 54.66 54.66 180,482.07 180,482.07 155,835.66 155,835.66 0.13 -24,646.41 -24,646.41

872540109 TJX COS INC/THE 2,762.000 50.56 50.56 137,607.80 137,607.80 139,646.72 139,646.72 0.12 2,038.92 2,038.92

872590104 T-MOBILE US INC 4,334.000 104.15 104.15 254,880.47 254,880.47 451,386.10 451,386.10 0.37 196,505.63 196,505.63

872590112 T-MOBILE US INC RTS 6,749.000 0.17 0.17 2,497.13 2,497.13 1,133.83 1,133.83 0.00 -1,363.30 -1,363.30

874054109 TAKE-TWO INTERACTIVE SOFTWARE 4,791.000 139.57 139.57 670,153.10 670,153.10 668,679.87 668,679.87 0.55 -1,473.23 -1,473.23

87612E106 TARGET CORP 5,092.000 119.93 119.93 373,677.39 373,677.39 610,683.56 610,683.56 0.50 237,006.17 237,006.17

879360105 TELEDYNE TECHNOLOGIES INC 949.000 310.95 310.95 291,966.97 291,966.97 295,091.55 295,091.55 0.24 3,124.58 3,124.58

879369106 TELEFLEX INC 519.000 363.98 363.98 184,409.78 184,409.78 188,905.62 188,905.62 0.16 4,495.84 4,495.84

880770102 TERADYNE INC 3,912.000 84.51 84.51 318,309.66 318,309.66 330,603.12 330,603.12 0.27 12,293.46 12,293.46

882508104 TEXAS INSTRUMENTS INC 1,374.000 126.97 126.97 127,566.20 127,566.20 174,456.78 174,456.78 0.14 46,890.58 46,890.58

883203101 TEXTRON INC 5,023.000 32.91 32.91 251,085.58 251,085.58 165,306.93 165,306.93 0.14 -85,778.65 -85,778.65

88339J105 TRADE DESK INC/THE 405.000 406.50 406.50 160,532.89 160,532.89 164,632.50 164,632.50 0.14 4,099.61 4,099.61

883556102 THERMO FISHER SCIENTIFIC INC 728.000 362.34 362.34 147,869.08 147,869.08 263,783.52 263,783.52 0.22 115,914.44 115,914.44

88579Y101 3M CO 1,768.000 155.99 155.99 287,189.72 287,189.72 275,790.32 275,790.32 0.23 -11,399.40 -11,399.40

886547108 TIFFANY & CO 5,134.000 121.94 121.94 514,293.32 514,293.32 626,039.96 626,039.96 0.52 111,746.64 111,746.64

892356106 TRACTOR SUPPLY CO 3,591.000 131.79 131.79 370,204.56 370,204.56 473,257.89 473,257.89 0.39 103,053.33 103,053.33

89417E109 TRAVELERS COS INC/THE 2,283.000 114.05 114.05 281,088.36 281,088.36 260,376.15 260,376.15 0.21 -20,712.21 -20,712.21
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902252105 TYLER TECHNOLOGIES INC 758.000 346.88 346.88 256,565.95 256,565.95 262,935.04 262,935.04 0.22 6,369.09 6,369.09

902494103 TYSON FOODS INC 3,655.000 59.71 59.71 270,347.22 270,347.22 218,240.05 218,240.05 0.18 -52,107.17 -52,107.17

902653104 UDR INC 2,642.000 37.38 37.38 107,308.55 107,308.55 98,757.96 98,757.96 0.08 -8,550.59 -8,550.59

902973304 US BANCORP 18,308.000 36.82 36.82 725,847.76 725,847.76 674,100.56 674,100.56 0.56 -51,747.20 -51,747.20

90384S303 ULTA BEAUTY INC 657.000 203.42 203.42 167,874.12 167,874.12 133,646.94 133,646.94 0.11 -34,227.18 -34,227.18

907818108 UNION PACIFIC CORP 718.000 169.07 169.07 97,767.97 97,767.97 121,392.26 121,392.26 0.10 23,624.29 23,624.29

91324P102 UNITEDHEALTH GROUP INC 374.000 294.95 294.95 72,461.64 72,461.64 110,311.30 110,311.30 0.09 37,849.66 37,849.66

913903100 UNIVERSAL HEALTH SERVICES INC 1,532.000 92.89 92.89 192,128.39 192,128.39 142,307.48 142,307.48 0.12 -49,820.91 -49,820.91

918204108 VF CORP 7,267.000 60.94 60.94 520,190.98 520,190.98 442,850.98 442,850.98 0.37 -77,340.00 -77,340.00

91913Y100 VALERO ENERGY CORP 1,616.000 58.82 58.82 128,506.09 128,506.09 95,053.12 95,053.12 0.08 -33,452.97 -33,452.97

92220P105 VARIAN MEDICAL SYSTEMS INC 2,292.000 122.52 122.52 250,342.97 250,342.97 280,815.84 280,815.84 0.23 30,472.87 30,472.87

92276F100 VENTAS INC 9,118.000 36.62 36.62 313,636.41 313,636.41 333,901.16 333,901.16 0.28 20,264.75 20,264.75

92343E102 VERISIGN INC 547.000 206.83 206.83 80,995.53 80,995.53 113,136.01 113,136.01 0.09 32,140.48 32,140.48

92343V104 VERIZON COMMUNICATIONS INC 14,129.000 55.13 55.13 767,120.85 767,120.85 778,931.77 778,931.77 0.64 11,810.92 11,810.92

92345Y106 VERISK ANALYTICS INC 725.000 170.20 170.20 74,827.69 74,827.69 123,395.00 123,395.00 0.10 48,567.31 48,567.31

92532F100 VERTEX PHARMACEUTICALS INC 566.000 290.31 290.31 164,812.13 164,812.13 164,315.46 164,315.46 0.14 -496.67 -496.67

92826C839 VISA INC 647.000 193.17 193.17 77,936.59 77,936.59 124,980.99 124,980.99 0.10 47,044.40 47,044.40

928563402 VMWARE INC 1,430.000 154.86 154.86 226,329.06 226,329.06 221,449.80 221,449.80 0.18 -4,879.26 -4,879.26

929042109 VORNADO REALTY TRUST 4,216.000 38.21 38.21 198,318.48 198,318.48 161,093.36 161,093.36 0.13 -37,225.12 -37,225.12

92939U106 WEC ENERGY GROUP INC 8,096.000 87.65 87.65 556,811.73 556,811.73 709,614.40 709,614.40 0.59 152,802.67 152,802.67

931142103 WALMART INC 12,392.000 119.78 119.78 1,257,408.71 1,257,408.71 1,484,313.76 1,484,313.76 1.23 226,905.05 226,905.05

931427108 WALGREENS BOOTS ALLIANCE INC 12,544.000 42.39 42.39 601,675.61 601,675.61 531,740.16 531,740.16 0.44 -69,935.45 -69,935.45

941848103 WATERS CORP 1,095.000 180.40 180.40 193,608.06 193,608.06 197,538.00 197,538.00 0.16 3,929.94 3,929.94

949746101 WELLS FARGO & CO 17,435.000 25.60 25.60 573,121.12 573,121.12 446,336.00 446,336.00 0.37 -126,785.12 -126,785.12

955306105 WEST PHARMACEUTICAL SERVICES I 1,771.000 227.17 227.17 383,452.49 383,452.49 402,318.07 402,318.07 0.33 18,865.58 18,865.58

958102105 WESTERN DIGITAL CORP 7,669.000 44.15 44.15 388,926.27 388,926.27 338,586.35 338,586.35 0.28 -50,339.92 -50,339.92

959802109 WESTERN UNION CO/THE 13,113.000 21.62 21.62 286,767.78 286,767.78 283,503.06 283,503.06 0.23 -3,264.72 -3,264.72

96145D105 WESTROCK CO 10,077.000 28.26 28.26 345,148.04 345,148.04 284,776.02 284,776.02 0.24 -60,372.02 -60,372.02

962166104 WEYERHAEUSER CO 4,320.000 22.46 22.46 112,567.69 112,567.69 97,027.20 97,027.20 0.08 -15,540.49 -15,540.49

963320106 WHIRLPOOL CORP 1,522.000 129.53 129.53 219,138.54 219,138.54 197,144.66 197,144.66 0.16 -21,993.88 -21,993.88

969457100 WILLIAMS COS INC/THE 5,538.000 19.02 19.02 135,111.97 135,111.97 105,332.76 105,332.76 0.09 -29,779.21 -29,779.21

983134107 WYNN RESORTS LTD 1,173.000 74.49 74.49 135,591.18 135,591.18 87,376.77 87,376.77 0.07 -48,214.41 -48,214.41

98389B100 XCEL ENERGY INC 9,466.000 62.50 62.50 464,718.67 464,718.67 591,625.00 591,625.00 0.49 126,906.33 126,906.33

983919101 XILINX INC 4,566.000 98.39 98.39 424,169.99 424,169.99 449,248.74 449,248.74 0.37 25,078.75 25,078.75

98419M100 XYLEM INC/NY 2,864.000 64.96 64.96 163,225.15 163,225.15 186,045.44 186,045.44 0.15 22,820.29 22,820.29

988498101 YUM! BRANDS INC 1,294.000 86.91 86.91 105,618.46 105,618.46 112,461.54 112,461.54 0.09 6,843.08 6,843.08

989207105 ZEBRA TECHNOLOGIES CORP 1,179.000 255.95 255.95 295,348.34 295,348.34 301,765.05 301,765.05 0.25 6,416.71 6,416.71

98956P102 ZIMMER BIOMET HOLDINGS INC 1,830.000 119.36 119.36 230,199.76 230,199.76 218,428.80 218,428.80 0.18 -11,770.96 -11,770.96

98978V103 ZOETIS INC 1,766.000 137.04 137.04 121,771.12 121,771.12 242,012.64 242,012.64 0.20 120,241.52 120,241.52

98980L101 ZOOM VIDEO COMMUNICATIONS INC 472.000 253.54 253.54 120,788.34 120,788.34 119,670.88 119,670.88 0.10 -1,117.46 -1,117.46

G02602103 AMDOCS LTD 3,935.000 60.88 60.88 227,360.49 227,360.49 239,562.80 239,562.80 0.20 12,202.31 12,202.31

G0450A105 ARCH CAPITAL GROUP LTD 9,074.000 28.65 28.65 237,895.51 237,895.51 259,970.10 259,970.10 0.21 22,074.59 22,074.59

G1151C101 ACCENTURE PLC 628.000 214.72 214.72 97,766.17 97,766.17 134,844.16 134,844.16 0.11 37,077.99 37,077.99

G29183103 EATON CORP PLC 4,270.000 87.48 87.48 332,795.86 332,795.86 373,539.60 373,539.60 0.31 40,743.74 40,743.74
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G3223R108 EVEREST RE GROUP LTD 1,710.000 206.20 206.20 365,680.65 365,680.65 352,602.00 352,602.00 0.29 -13,078.65 -13,078.65

G47567105 IHS MARKIT LTD 4,899.000 75.50 75.50 237,959.60 237,959.60 369,874.50 369,874.50 0.31 131,914.90 131,914.90

G51502105 JOHNSON CONTROLS INTERNATIONAL 3,746.000 34.14 34.14 134,239.62 134,239.62 127,888.44 127,888.44 0.11 -6,351.18 -6,351.18

G5494J103 LINDE PLC 1,224.000 212.11 212.11 241,115.48 241,115.48 259,622.64 259,622.64 0.21 18,507.16 18,507.16

G5876H105 MARVELL TECHNOLOGY GROUP LTD 10,999.000 35.06 35.06 230,372.96 230,372.96 385,624.94 385,624.94 0.32 155,251.98 155,251.98

G5960L103 MEDTRONIC PLC 3,790.000 91.70 91.70 329,779.99 329,779.99 347,543.00 347,543.00 0.29 17,763.01 17,763.01

G6095L109 APTIV PLC 1,761.000 77.92 77.92 151,261.87 151,261.87 137,217.12 137,217.12 0.11 -14,044.75 -14,044.75

G7945M107 SEAGATE TECHNOLOGY PLC 6,075.000 48.41 48.41 308,951.03 308,951.03 294,090.75 294,090.75 0.24 -14,860.28 -14,860.28

G8473T100 STERIS PLC 1,617.000 153.44 153.44 234,695.42 234,695.42 248,112.48 248,112.48 0.20 13,417.06 13,417.06

G8994E103 TRANE TECHNOLOGIES PLC 2,786.000 88.98 88.98 197,777.92 197,777.92 247,898.28 247,898.28 0.20 50,120.36 50,120.36

G97822103 PERRIGO CO PLC 5,724.000 55.27 55.27 340,416.34 340,416.34 316,365.48 316,365.48 0.26 -24,050.86 -24,050.86

H1467J104 CHUBB LTD 3,380.000 126.62 126.62 458,220.74 458,220.74 427,975.60 427,975.60 0.35 -30,245.14 -30,245.14

H2906T109 GARMIN LTD 4,213.000 97.50 97.50 401,488.37 401,488.37 410,767.50 410,767.50 0.34 9,279.13 9,279.13

H84989104 TE CONNECTIVITY LTD 2,991.000 81.55 81.55 245,757.24 245,757.24 243,916.05 243,916.05 0.20 -1,841.19 -1,841.19

L8681T102 SPOTIFY TECHNOLOGY SA 1,216.000 258.19 258.19 295,326.88 295,326.88 313,959.04 313,959.04 0.26 18,632.16 18,632.16

M22465104 CHECK POINT SOFTWARE TECHNOLOG 3,862.000 107.43 107.43 381,200.43 381,200.43 414,894.66 414,894.66 0.34 33,694.23 33,694.23

N53745100 LYONDELLBASELL INDUSTRIES NV 2,343.000 65.72 65.72 142,097.09 142,097.09 153,981.96 153,981.96 0.13 11,884.87 11,884.87

N59465109 MYLAN NV 18,243.000 16.08 16.08 304,015.24 304,015.24 293,347.44 293,347.44 0.24 -10,667.80 -10,667.80

V7780T103 ROYAL CARIBBEAN CRUISES LTD 1,727.000 50.30 50.30 169,414.90 169,414.90 86,868.10 86,868.10 0.07 -82,546.80 -82,546.80

Asset Detail
Acct Base Currency Code : USD

KRS INTERNAL EQUITY - KR3F10110002 As Of Date : 6/30/2020 Accounting Status : FINAL

Page 35 of 48
Report Timestamp: Wed Aug 5 2020 03:15:21 PM

Special Called Investment Committee Meeting - Addendum - Standard Reports

479



.

Mellon

Security

ID

Security Description Shares/Par
Local

Price

Base

Price
Local Cost Base Cost

Local Market

Value

Base Market

Value

Percent of

Total

Local

Unrealized

Gain/Loss

Net

Unrealized

Gain/Loss

Base

Grand Total 434,924,356.2
1

630,916,607.4
4 100.00 195,992,251...

CASH & CASH EQUIVALENTS 946,782.90 946,782.90 0.15 0.00

U.S. DOLLAR 946,782.90 946,782.90 946,782.90 946,782.90 0.15 0.00 0.00
996085619 EB TEMP IVN FD VAR RT 12/31/49 FEE CL 12 457,086.810 1.00 1.00 457,086.81 457,086.81 457,086.81 457,086.81 0.07 0.00 0.00

CASH 0.000 1.00 1.00 2,722.29 2,722.29 2,722.29 2,722.29 0.00 0.00 0.00

DIVIDENDS RECEIVABLE 0.000 1.00 1.00 481,286.45 481,286.45 481,286.45 481,286.45 0.08 0.00 0.00

INTEREST RECEIVABLE 0.000 1.00 1.00 87.21 87.21 87.21 87.21 0.00 0.00 0.00

RECEIVABLE ON SECURITIES LENDING INCOME 0.000 1.00 1.00 4,081.20 4,081.20 4,081.20 4,081.20 0.00 0.00 0.00

PAYABLE FOR SEC LENDING AGENT FEES 0.000 1.00 1.00 -986.38 -986.38 -986.38 -986.38 0.00 0.00 0.00

PAYABLE FOR SEC LENDING BROKER REBATES 0.000 1.00 1.00 2,505.32 2,505.32 2,505.32 2,505.32 0.00 0.00 0.00

EQUITY 433,977,573.3
1

629,969,824.5
4 99.85 195,992,251...

U.S. DOLLAR 433,977,573.3
1

433,977,573.3
1

629,969,824.5
4

629,969,824.5
4 99.85 195,992,251.2

3 195,992,251...

001055102 AFLAC INC 17,647.000 36.03 36.03 620,777.34 620,777.34 635,821.41 635,821.41 0.10 15,044.07 15,044.07

00130H105 AES CORP/THE 16,353.000 14.49 14.49 223,441.87 223,441.87 236,954.97 236,954.97 0.04 13,513.10 13,513.10

00206R102 AT&T INC 175,239.000 30.23 30.23 5,497,512.44 5,497,512.44 5,297,474.97 5,297,474.97 0.84 -200,037.47 -200,037.47

002824100 ABBOTT LABORATORIES 43,505.000 91.43 91.43 2,257,278.79 2,257,278.79 3,977,662.15 3,977,662.15 0.63 1,720,383.36 1,720,383.36

00287Y109 ABBVIE INC 43,345.000 98.18 98.18 2,627,385.27 2,627,385.27 4,255,612.10 4,255,612.10 0.67 1,628,226.83 1,628,226.83

003654100 ABIOMED INC 1,106.000 241.56 241.56 368,323.73 368,323.73 267,165.36 267,165.36 0.04 -101,158.37 -101,158.37

00507V109 ACTIVISION BLIZZARD INC 18,950.000 75.90 75.90 897,738.10 897,738.10 1,438,305.00 1,438,305.00 0.23 540,566.90 540,566.90

00724F101 ADOBE INC 11,850.000 435.31 435.31 2,013,407.31 2,013,407.31 5,158,423.50 5,158,423.50 0.82 3,145,016.19 3,145,016.19

00751Y106 ADVANCE AUTO PARTS INC 1,700.000 142.45 142.45 260,762.08 260,762.08 242,165.00 242,165.00 0.04 -18,597.08 -18,597.08

007903107 ADVANCED MICRO DEVICES INC 28,805.000 52.61 52.61 829,357.99 829,357.99 1,515,431.05 1,515,431.05 0.24 686,073.06 686,073.06

00846U101 AGILENT TECHNOLOGIES INC 7,594.000 88.37 88.37 349,779.46 349,779.46 671,081.78 671,081.78 0.11 321,302.32 321,302.32

009158106 AIR PRODUCTS AND CHEMICALS INC 5,432.000 241.46 241.46 760,549.41 760,549.41 1,311,610.72 1,311,610.72 0.21 551,061.31 551,061.31

00971T101 AKAMAI TECHNOLOGIES INC 3,991.000 107.09 107.09 237,708.32 237,708.32 427,396.19 427,396.19 0.07 189,687.87 189,687.87

011659109 ALASKA AIR GROUP INC 3,015.000 36.26 36.26 169,740.04 169,740.04 109,323.90 109,323.90 0.02 -60,416.14 -60,416.14

012653101 ALBEMARLE CORP 2,615.000 77.21 77.21 204,817.33 204,817.33 201,904.15 201,904.15 0.03 -2,913.18 -2,913.18

015271109 ALEXANDRIA REAL ESTATE EQUITIE 3,104.000 162.25 162.25 411,677.82 411,677.82 503,624.00 503,624.00 0.08 91,946.18 91,946.18

015351109 ALEXION PHARMACEUTICALS INC 5,431.000 112.24 112.24 614,771.24 614,771.24 609,575.44 609,575.44 0.10 -5,195.80 -5,195.80

016255101 ALIGN TECHNOLOGY INC 1,763.000 274.44 274.44 533,524.31 533,524.31 483,837.72 483,837.72 0.08 -49,686.59 -49,686.59

018802108 ALLIANT ENERGY CORP 6,137.000 47.84 47.84 269,508.06 269,508.06 293,594.08 293,594.08 0.05 24,086.02 24,086.02

020002101 ALLSTATE CORP/THE 7,726.000 96.99 96.99 525,669.04 525,669.04 749,344.74 749,344.74 0.12 223,675.70 223,675.70

02079K107 ALPHABET INC-CL C 7,193.000 1,413.61 1,413.61 5,593,916.76 5,593,916.76 10,168,096.73 10,168,096.73 1.61 4,574,179.97 4,574,179.97

02079K305 ALPHABET INC-CL A 7,380.000 1,418.05 1,418.05 5,747,027.81 5,747,027.81 10,465,209.00 10,465,209.00 1.66 4,718,181.19 4,718,181.19

02209S103 ALTRIA GROUP INC 45,706.000 39.25 39.25 1,781,488.15 1,781,488.15 1,793,960.50 1,793,960.50 0.28 12,472.35 12,472.35

023135106 AMAZON.COM INC 10,305.000 2,758.82 2,758.82 11,153,903.13 11,153,903.13 28,429,640.10 28,429,640.10 4.51 17,275,736.97 17,275,736.97

023608102 AMEREN CORP 6,072.000 70.36 70.36 318,304.60 318,304.60 427,225.92 427,225.92 0.07 108,921.32 108,921.32

02376R102 AMERICAN AIRLINES GROUP INC 9,257.000 13.07 13.07 371,767.97 371,767.97 120,988.99 120,988.99 0.02 -250,778.98 -250,778.98

025537101 AMERICAN ELECTRIC POWER CO INC 12,189.000 79.64 79.64 757,164.67 757,164.67 970,731.96 970,731.96 0.15 213,567.29 213,567.29

025816109 AMERICAN EXPRESS CO 16,235.000 95.20 95.20 1,141,810.69 1,141,810.69 1,545,572.00 1,545,572.00 0.24 403,761.31 403,761.31

026874784 AMERICAN INTERNATIONAL GROUP I 21,183.000 31.18 31.18 2,531,325.60 2,531,325.60 660,485.94 660,485.94 0.10 -1,870,839.66 -1,870,839.66
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03027X100 AMERICAN TOWER CORP 10,903.000 258.54 258.54 1,530,602.36 1,530,602.36 2,818,861.62 2,818,861.62 0.45 1,288,259.26 1,288,259.26

030420103 AMERICAN WATER WORKS CO INC 4,452.000 128.66 128.66 407,227.54 407,227.54 572,794.32 572,794.32 0.09 165,566.78 165,566.78

03073E105 AMERISOURCEBERGEN CORP 3,652.000 100.77 100.77 244,251.12 244,251.12 368,012.04 368,012.04 0.06 123,760.92 123,760.92

03076C106 AMERIPRISE FINANCIAL INC 3,009.000 150.04 150.04 272,534.77 272,534.77 451,470.36 451,470.36 0.07 178,935.59 178,935.59

031100100 AMETEK INC 5,643.000 89.37 89.37 353,487.82 353,487.82 504,314.91 504,314.91 0.08 150,827.09 150,827.09

031162100 AMGEN INC 14,468.000 235.86 235.86 1,971,978.09 1,971,978.09 3,412,422.48 3,412,422.48 0.54 1,440,444.39 1,440,444.39

032095101 AMPHENOL CORP 7,277.000 95.81 95.81 415,502.34 415,502.34 697,209.37 697,209.37 0.11 281,707.03 281,707.03

032654105 ANALOG DEVICES INC 9,061.000 122.64 122.64 680,584.48 680,584.48 1,111,241.04 1,111,241.04 0.18 430,656.56 430,656.56

03662Q105 ANSYS INC 2,113.000 291.73 291.73 362,179.95 362,179.95 616,425.49 616,425.49 0.10 254,245.54 254,245.54

036752103 ANTHEM INC 6,201.000 262.98 262.98 954,789.72 954,789.72 1,630,738.98 1,630,738.98 0.26 675,949.26 675,949.26

037411105 APACHE CORP 9,283.000 13.50 13.50 323,241.50 323,241.50 125,320.50 125,320.50 0.02 -197,921.00 -197,921.00

03748R754 APARTMENT INVESTMENT AND MANAG 3,661.000 37.64 37.64 139,150.23 139,150.23 137,800.04 137,800.04 0.02 -1,350.19 -1,350.19

037833100 APPLE INC 100,206.000 364.80 364.80 13,413,241.61 13,413,241.61 36,555,148.80 36,555,148.80 5.79 23,141,907.19 23,141,907.19

038222105 APPLIED MATERIALS INC 22,541.000 60.45 60.45 720,233.17 720,233.17 1,362,603.45 1,362,603.45 0.22 642,370.28 642,370.28

039483102 ARCHER-DANIELS-MIDLAND CO 13,662.000 39.90 39.90 468,136.27 468,136.27 545,113.80 545,113.80 0.09 76,977.53 76,977.53

040413106 ARISTA NETWORKS INC 1,322.000 210.03 210.03 326,598.98 326,598.98 277,659.66 277,659.66 0.04 -48,939.32 -48,939.32

04621X108 ASSURANT INC 1,467.000 103.29 103.29 116,965.30 116,965.30 151,526.43 151,526.43 0.02 34,561.13 34,561.13

049560105 ATMOS ENERGY CORP 3,008.000 99.58 99.58 309,450.05 309,450.05 299,536.64 299,536.64 0.05 -9,913.41 -9,913.41

052769106 AUTODESK INC 5,391.000 239.19 239.19 550,804.03 550,804.03 1,289,473.29 1,289,473.29 0.20 738,669.26 738,669.26

053015103 AUTOMATIC DATA PROCESSING INC 10,570.000 148.89 148.89 972,029.20 972,029.20 1,573,767.30 1,573,767.30 0.25 601,738.10 601,738.10

053332102 AUTOZONE INC 574.000 1,128.12 1,128.12 369,069.81 369,069.81 647,540.88 647,540.88 0.10 278,471.07 278,471.07

053484101 AVALONBAY COMMUNITIES INC 3,461.000 154.64 154.64 583,887.17 583,887.17 535,209.04 535,209.04 0.08 -48,678.13 -48,678.13

053611109 AVERY DENNISON CORP 2,049.000 114.09 114.09 155,268.69 155,268.69 233,770.41 233,770.41 0.04 78,501.72 78,501.72

05722G100 BAKER HUGHES CO 16,111.000 15.39 15.39 474,613.33 474,613.33 247,948.29 247,948.29 0.04 -226,665.04 -226,665.04

058498106 BALL CORP 8,018.000 69.49 69.49 338,678.99 338,678.99 557,170.82 557,170.82 0.09 218,491.83 218,491.83

060505104 BANK OF AMERICA CORP 192,038.000 23.75 23.75 4,117,931.07 4,117,931.07 4,560,902.50 4,560,902.50 0.72 442,971.43 442,971.43

064058100 BANK OF NEW YORK MELLON CORP/T 19,817.000 38.65 38.65 708,171.01 708,171.01 765,927.05 765,927.05 0.12 57,756.04 57,756.04

071813109 BAXTER INTERNATIONAL INC 12,515.000 86.10 86.10 702,484.84 702,484.84 1,077,541.50 1,077,541.50 0.17 375,056.66 375,056.66

075887109 BECTON DICKINSON AND CO 7,252.000 239.27 239.27 1,309,696.62 1,309,696.62 1,735,186.04 1,735,186.04 0.28 425,489.42 425,489.42

084423102 W R BERKLEY CORP 3,473.000 57.29 57.29 233,198.71 233,198.71 198,968.17 198,968.17 0.03 -34,230.54 -34,230.54

084670702 BERKSHIRE HATHAWAY INC 47,813.000 178.51 178.51 7,085,116.61 7,085,116.61 8,535,098.63 8,535,098.63 1.35 1,449,982.02 1,449,982.02

086516101 BEST BUY CO INC 5,591.000 87.27 87.27 269,392.82 269,392.82 487,926.57 487,926.57 0.08 218,533.75 218,533.75

090572207 BIO-RAD LABORATORIES INC 526.000 451.49 451.49 237,383.19 237,383.19 237,483.74 237,483.74 0.04 100.55 100.55

09062X103 BIOGEN INC 4,014.000 267.55 267.55 807,190.15 807,190.15 1,073,945.70 1,073,945.70 0.17 266,755.55 266,755.55

09247X101 BLACKROCK INC 3,794.000 544.09 544.09 1,483,407.56 1,483,407.56 2,064,277.46 2,064,277.46 0.33 580,869.90 580,869.90

093671105 H&R BLOCK INC 4,734.000 14.28 14.28 101,831.88 101,831.88 67,601.52 67,601.52 0.01 -34,230.36 -34,230.36

097023105 BOEING CO/THE 13,186.000 183.30 183.30 2,110,313.35 2,110,313.35 2,416,993.80 2,416,993.80 0.38 306,680.45 306,680.45

09857L108 BOOKING HOLDINGS INC 1,007.000 1,592.34 1,592.34 1,030,546.26 1,030,546.26 1,603,486.38 1,603,486.38 0.25 572,940.12 572,940.12

099724106 BORGWARNER INC 5,099.000 35.30 35.30 172,634.12 172,634.12 179,994.70 179,994.70 0.03 7,360.58 7,360.58

101121101 BOSTON PROPERTIES INC 3,554.000 90.38 90.38 413,832.38 413,832.38 321,210.52 321,210.52 0.05 -92,621.86 -92,621.86

101137107 BOSTON SCIENTIFIC CORP 35,139.000 35.11 35.11 845,627.44 845,627.44 1,233,730.29 1,233,730.29 0.20 388,102.85 388,102.85

110122108 BRISTOL-MYERS SQUIBB CO 55,651.000 58.80 58.80 2,804,476.72 2,804,476.72 3,272,278.80 3,272,278.80 0.52 467,802.08 467,802.08

11133T103 BROADRIDGE FINANCIAL SOLUTIONS 2,824.000 126.19 126.19 319,176.26 319,176.26 356,360.56 356,360.56 0.06 37,184.30 37,184.30

11135F101 BROADCOM INC 9,833.000 315.61 315.61 1,814,388.81 1,814,388.81 3,103,393.13 3,103,393.13 0.49 1,289,004.32 1,289,004.32
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115637209 BROWN-FORMAN CORP 4,485.000 63.66 63.66 188,597.33 188,597.33 285,515.10 285,515.10 0.05 96,917.77 96,917.77

12503M108 CBOE GLOBAL MARKETS INC 2,699.000 93.28 93.28 261,664.37 261,664.37 251,762.72 251,762.72 0.04 -9,901.65 -9,901.65

12504L109 CBRE GROUP INC 8,243.000 45.22 45.22 323,292.19 323,292.19 372,748.46 372,748.46 0.06 49,456.27 49,456.27

12514G108 CDW CORP/DE 3,500.000 116.18 116.18 411,252.82 411,252.82 406,630.00 406,630.00 0.06 -4,622.82 -4,622.82

125269100 CF INDUSTRIES HOLDINGS INC 5,258.000 28.14 28.14 183,034.97 183,034.97 147,960.12 147,960.12 0.02 -35,074.85 -35,074.85

12541W209 CH ROBINSON WORLDWIDE INC 3,311.000 79.06 79.06 212,986.21 212,986.21 261,767.66 261,767.66 0.04 48,781.45 48,781.45

125523100 CIGNA CORP 9,075.000 187.65 187.65 1,221,678.64 1,221,678.64 1,702,923.75 1,702,923.75 0.27 481,245.11 481,245.11

12572Q105 CME GROUP INC 8,819.000 162.54 162.54 1,210,640.87 1,210,640.87 1,433,440.26 1,433,440.26 0.23 222,799.39 222,799.39

125896100 CMS ENERGY CORP 7,040.000 58.42 58.42 302,523.41 302,523.41 411,276.80 411,276.80 0.07 108,753.39 108,753.39

126408103 CSX CORP 18,827.000 69.74 69.74 725,292.32 725,292.32 1,312,994.98 1,312,994.98 0.21 587,702.66 587,702.66

126650100 CVS HEALTH CORP 32,148.000 64.97 64.97 1,902,047.10 1,902,047.10 2,088,655.56 2,088,655.56 0.33 186,608.46 186,608.46

127097103 CABOT OIL & GAS CORP 9,803.000 17.18 17.18 179,276.18 179,276.18 168,415.54 168,415.54 0.03 -10,860.64 -10,860.64

127387108 CADENCE DESIGN SYSTEMS INC 6,867.000 95.96 95.96 370,796.47 370,796.47 658,957.32 658,957.32 0.10 288,160.85 288,160.85

134429109 CAMPBELL SOUP CO 4,162.000 49.63 49.63 185,337.59 185,337.59 206,560.06 206,560.06 0.03 21,222.47 21,222.47

14040H105 CAPITAL ONE FINANCIAL CORP 11,198.000 62.59 62.59 746,316.71 746,316.71 700,882.82 700,882.82 0.11 -45,433.89 -45,433.89

14149Y108 CARDINAL HEALTH INC 7,181.000 52.19 52.19 373,852.55 373,852.55 374,776.39 374,776.39 0.06 923.84 923.84

143130102 CARMAX INC 4,003.000 89.55 89.55 197,417.15 197,417.15 358,468.65 358,468.65 0.06 161,051.50 161,051.50

143658300 CARNIVAL CORP 11,652.000 16.42 16.42 413,187.02 413,187.02 191,325.84 191,325.84 0.03 -221,861.18 -221,861.18

14448C104 CARRIER GLOBAL CORP 20,025.000 22.22 22.22 304,583.79 304,583.79 444,955.50 444,955.50 0.07 140,371.71 140,371.71

149123101 CATERPILLAR INC 13,312.000 126.50 126.50 1,168,689.98 1,168,689.98 1,683,968.00 1,683,968.00 0.27 515,278.02 515,278.02

150870103 CELANESE CORP 2,908.000 86.34 86.34 284,654.04 284,654.04 251,076.72 251,076.72 0.04 -33,577.32 -33,577.32

15135B101 CENTENE CORP 14,244.000 63.55 63.55 881,525.55 881,525.55 905,206.20 905,206.20 0.14 23,680.65 23,680.65

15189T107 CENTERPOINT ENERGY INC 13,397.000 18.67 18.67 283,603.97 283,603.97 250,121.99 250,121.99 0.04 -33,481.98 -33,481.98

156700106 CENTURYLINK INC 24,294.000 10.03 10.03 496,136.04 496,136.04 243,668.82 243,668.82 0.04 -252,467.22 -252,467.22

156782104 CERNER CORP 7,485.000 68.55 68.55 384,506.80 384,506.80 513,096.75 513,096.75 0.08 128,589.95 128,589.95

16119P108 CHARTER COMMUNICATIONS INC 3,707.000 510.04 510.04 1,250,731.07 1,250,731.07 1,890,718.28 1,890,718.28 0.30 639,987.21 639,987.21

166764100 CHEVRON CORP 45,918.000 89.23 89.23 3,772,816.10 3,772,816.10 4,097,263.14 4,097,263.14 0.65 324,447.04 324,447.04

169656105 CHIPOTLE MEXICAN GRILL INC 631.000 1,052.36 1,052.36 320,174.88 320,174.88 664,039.16 664,039.16 0.11 343,864.28 343,864.28

171340102 CHURCH & DWIGHT CO INC 6,048.000 77.30 77.30 325,940.38 325,940.38 467,510.40 467,510.40 0.07 141,570.02 141,570.02

172062101 CINCINNATI FINANCIAL CORP 3,711.000 64.03 64.03 231,417.54 231,417.54 237,615.33 237,615.33 0.04 6,197.79 6,197.79

17275R102 CISCO SYSTEMS INC 104,304.000 46.64 46.64 3,058,058.84 3,058,058.84 4,864,738.56 4,864,738.56 0.77 1,806,679.72 1,806,679.72

172908105 CINTAS CORP 2,073.000 266.36 266.36 281,350.25 281,350.25 552,164.28 552,164.28 0.09 270,814.03 270,814.03

172967424 CITIGROUP INC 51,202.000 51.10 51.10 3,387,804.02 3,387,804.02 2,616,422.20 2,616,422.20 0.41 -771,381.82 -771,381.82

174610105 CITIZENS FINANCIAL GROUP INC 10,493.000 25.24 25.24 256,411.65 256,411.65 264,843.32 264,843.32 0.04 8,431.67 8,431.67

177376100 CITRIX SYSTEMS INC 2,854.000 147.91 147.91 205,628.02 205,628.02 422,135.14 422,135.14 0.07 216,507.12 216,507.12

189054109 CLOROX CO/THE 3,077.000 219.37 219.37 374,998.93 374,998.93 675,001.49 675,001.49 0.11 300,002.56 300,002.56

191216100 COCA-COLA CO/THE 95,069.000 44.68 44.68 3,778,486.95 3,778,486.95 4,247,682.92 4,247,682.92 0.67 469,195.97 469,195.97

192446102 COGNIZANT TECHNOLOGY SOLUTIONS 13,296.000 56.82 56.82 623,998.80 623,998.80 755,478.72 755,478.72 0.12 131,479.92 131,479.92

194162103 COLGATE-PALMOLIVE CO 21,066.000 73.26 73.26 1,260,073.96 1,260,073.96 1,543,295.16 1,543,295.16 0.24 283,221.20 283,221.20

20030N101 COMCAST CORP 112,023.000 38.98 38.98 3,036,240.73 3,036,240.73 4,366,656.54 4,366,656.54 0.69 1,330,415.81 1,330,415.81

200340107 COMERICA INC 3,420.000 38.10 38.10 161,367.05 161,367.05 130,302.00 130,302.00 0.02 -31,065.05 -31,065.05

205887102 CONAGRA BRANDS INC 11,980.000 35.17 35.17 315,852.31 315,852.31 421,336.60 421,336.60 0.07 105,484.29 105,484.29

20605P101 CONCHO RESOURCES INC 4,838.000 51.50 51.50 455,864.59 455,864.59 249,157.00 249,157.00 0.04 -206,707.59 -206,707.59

20825C104 CONOCOPHILLIPS 26,376.000 42.02 42.02 1,142,995.44 1,142,995.44 1,108,319.52 1,108,319.52 0.18 -34,675.92 -34,675.92
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209115104 CONSOLIDATED EDISON INC 8,217.000 71.93 71.93 561,120.27 561,120.27 591,048.81 591,048.81 0.09 29,928.54 29,928.54

21036P108 CONSTELLATION BRANDS INC 4,131.000 174.95 174.95 491,343.14 491,343.14 722,718.45 722,718.45 0.11 231,375.31 231,375.31

216648402 COOPER COS INC/THE 1,208.000 283.64 283.64 280,323.90 280,323.90 342,637.12 342,637.12 0.05 62,313.22 62,313.22

217204106 COPART INC 5,081.000 83.27 83.27 320,281.85 320,281.85 423,094.87 423,094.87 0.07 102,813.02 102,813.02

219350105 CORNING INC 18,668.000 25.90 25.90 382,538.53 382,538.53 483,501.20 483,501.20 0.08 100,962.67 100,962.67

22052L104 CORTEVA INC 18,406.000 26.79 26.79 432,809.72 432,809.72 493,096.74 493,096.74 0.08 60,287.02 60,287.02

22160K105 COSTCO WHOLESALE CORP 10,859.000 303.21 303.21 1,842,889.70 1,842,889.70 3,292,557.39 3,292,557.39 0.52 1,449,667.69 1,449,667.69

222070203 COTY INC 7,320.000 4.47 4.47 125,167.72 125,167.72 32,720.40 32,720.40 0.01 -92,447.32 -92,447.32

22822V101 CROWN CASTLE INTERNATIONAL COR 10,250.000 167.35 167.35 1,059,967.88 1,059,967.88 1,715,337.50 1,715,337.50 0.27 655,369.62 655,369.62

231021106 CUMMINS INC 3,628.000 173.26 173.26 388,325.30 388,325.30 628,587.28 628,587.28 0.10 240,261.98 240,261.98

23331A109 DR HORTON INC 8,136.000 55.45 55.45 254,207.81 254,207.81 451,141.20 451,141.20 0.07 196,933.39 196,933.39

233331107 DTE ENERGY CO 4,737.000 107.50 107.50 404,112.95 404,112.95 509,227.50 509,227.50 0.08 105,114.55 105,114.55

23355L106 DXC TECHNOLOGY CO 6,241.000 16.50 16.50 255,922.75 255,922.75 102,976.50 102,976.50 0.02 -152,946.25 -152,946.25

235851102 DANAHER CORP 15,476.000 176.83 176.83 1,342,689.40 1,342,689.40 2,736,621.08 2,736,621.08 0.43 1,393,931.68 1,393,931.68

237194105 DARDEN RESTAURANTS INC 3,194.000 75.77 75.77 201,954.16 201,954.16 242,009.38 242,009.38 0.04 40,055.22 40,055.22

23918K108 DAVITA INC 2,097.000 79.14 79.14 126,601.49 126,601.49 165,956.58 165,956.58 0.03 39,355.09 39,355.09

244199105 DEERE & CO 7,695.000 157.15 157.15 802,343.04 802,343.04 1,209,269.25 1,209,269.25 0.19 406,926.21 406,926.21

247361702 DELTA AIR LINES INC 13,962.000 28.05 28.05 505,731.05 505,731.05 391,634.10 391,634.10 0.06 -114,096.95 -114,096.95

24906P109 DENTSPLY SIRONA INC 5,388.000 44.06 44.06 265,920.20 265,920.20 237,395.28 237,395.28 0.04 -28,524.92 -28,524.92

25179M103 DEVON ENERGY CORP 9,412.000 11.34 11.34 251,737.80 251,737.80 106,732.08 106,732.08 0.02 -145,005.72 -145,005.72

252131107 DEXCOM INC 2,270.000 405.40 405.40 833,382.49 833,382.49 920,258.00 920,258.00 0.15 86,875.51 86,875.51

25278X109 DIAMONDBACK ENERGY INC 3,881.000 41.82 41.82 306,129.37 306,129.37 162,303.42 162,303.42 0.03 -143,825.95 -143,825.95

253868103 DIGITAL REALTY TRUST INC 6,599.000 142.11 142.11 779,877.90 779,877.90 937,783.89 937,783.89 0.15 157,905.99 157,905.99

254687106 WALT DISNEY CO/THE 44,425.000 111.51 111.51 3,625,334.55 3,625,334.55 4,953,831.75 4,953,831.75 0.79 1,328,497.20 1,328,497.20

254709108 DISCOVER FINANCIAL SERVICES 7,533.000 50.09 50.09 321,238.06 321,238.06 377,327.97 377,327.97 0.06 56,089.91 56,089.91

25470F104 DISCOVERY INC 3,936.000 21.10 21.10 98,716.52 98,716.52 83,049.60 83,049.60 0.01 -15,666.92 -15,666.92

25470F302 DISCOVERY INC 7,781.000 19.26 19.26 191,334.75 191,334.75 149,862.06 149,862.06 0.02 -41,472.69 -41,472.69

25470M109 DISH NETWORK CORP 6,325.000 34.51 34.51 299,579.64 299,579.64 218,275.75 218,275.75 0.03 -81,303.89 -81,303.89

256677105 DOLLAR GENERAL CORP 6,191.000 190.51 190.51 596,612.89 596,612.89 1,179,447.41 1,179,447.41 0.19 582,834.52 582,834.52

256746108 DOLLAR TREE INC 5,835.000 92.68 92.68 417,855.62 417,855.62 540,787.80 540,787.80 0.09 122,932.18 122,932.18

25746U109 DOMINION ENERGY INC 20,641.000 81.18 81.18 1,350,625.84 1,350,625.84 1,675,636.38 1,675,636.38 0.27 325,010.54 325,010.54

25754A201 DOMINO'S PIZZA INC 962.000 369.44 369.44 362,175.46 362,175.46 355,401.28 355,401.28 0.06 -6,774.18 -6,774.18

260003108 DOVER CORP 3,540.000 96.56 96.56 213,530.42 213,530.42 341,822.40 341,822.40 0.05 128,291.98 128,291.98

260557103 DOW INC 18,218.000 40.76 40.76 921,561.12 921,561.12 742,565.68 742,565.68 0.12 -178,995.44 -178,995.44

264411505 DUKE REALTY CORP 9,060.000 35.39 35.39 281,449.15 281,449.15 320,633.40 320,633.40 0.05 39,184.25 39,184.25

26441C204 DUKE ENERGY CORP 18,074.000 79.89 79.89 1,343,666.53 1,343,666.53 1,443,931.86 1,443,931.86 0.23 100,265.33 100,265.33

26614N102 DUPONT DE NEMOURS INC 18,048.000 53.13 53.13 990,538.50 990,538.50 958,890.24 958,890.24 0.15 -31,648.26 -31,648.26

26875P101 EOG RESOURCES INC 14,315.000 50.66 50.66 848,048.07 848,048.07 725,197.90 725,197.90 0.11 -122,850.17 -122,850.17

269246401 E*TRADE FINANCIAL CORP 5,437.000 49.73 49.73 153,917.51 153,917.51 270,382.01 270,382.01 0.04 116,464.50 116,464.50

277432100 EASTMAN CHEMICAL CO 3,342.000 69.64 69.64 177,439.50 177,439.50 232,736.88 232,736.88 0.04 55,297.38 55,297.38

278642103 EBAY INC 16,245.000 52.45 52.45 393,210.81 393,210.81 852,050.25 852,050.25 0.14 458,839.44 458,839.44

278865100 ECOLAB INC 6,082.000 198.95 198.95 730,695.38 730,695.38 1,210,013.90 1,210,013.90 0.19 479,318.52 479,318.52

281020107 EDISON INTERNATIONAL 9,295.000 54.31 54.31 524,478.49 524,478.49 504,811.45 504,811.45 0.08 -19,667.04 -19,667.04

28176E108 EDWARDS LIFESCIENCES CORP 15,241.000 69.11 69.11 566,859.92 566,859.92 1,053,305.51 1,053,305.51 0.17 486,445.59 486,445.59
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285512109 ELECTRONIC ARTS INC 7,100.000 132.05 132.05 445,586.79 445,586.79 937,555.00 937,555.00 0.15 491,968.21 491,968.21

291011104 EMERSON ELECTRIC CO 14,695.000 62.03 62.03 716,710.61 716,710.61 911,530.85 911,530.85 0.14 194,820.24 194,820.24

29364G103 ENTERGY CORP 4,923.000 93.81 93.81 429,800.08 429,800.08 461,826.63 461,826.63 0.07 32,026.55 32,026.55

294429105 EQUIFAX INC 2,985.000 171.88 171.88 276,194.43 276,194.43 513,061.80 513,061.80 0.08 236,867.37 236,867.37

29444U700 EQUINIX INC 2,177.000 702.30 702.30 906,489.76 906,489.76 1,528,907.10 1,528,907.10 0.24 622,417.34 622,417.34

29476L107 EQUITY RESIDENTIAL 8,603.000 58.82 58.82 588,246.45 588,246.45 506,028.46 506,028.46 0.08 -82,217.99 -82,217.99

297178105 ESSEX PROPERTY TRUST INC 1,609.000 229.17 229.17 367,023.04 367,023.04 368,734.53 368,734.53 0.06 1,711.49 1,711.49

30034W106 EVERGY INC 5,577.000 59.29 59.29 313,888.38 313,888.38 330,660.33 330,660.33 0.05 16,771.95 16,771.95

30040W108 EVERSOURCE ENERGY 8,275.000 83.27 83.27 483,261.30 483,261.30 689,059.25 689,059.25 0.11 205,797.95 205,797.95

30161N101 EXELON CORP 23,965.000 36.29 36.29 927,216.59 927,216.59 869,689.85 869,689.85 0.14 -57,526.74 -57,526.74

30212P303 EXPEDIA GROUP INC 3,332.000 82.20 82.20 303,750.15 303,750.15 273,890.40 273,890.40 0.04 -29,859.75 -29,859.75

302130109 EXPEDITORS INTERNATIONAL OF WA 4,093.000 76.04 76.04 193,150.11 193,150.11 311,231.72 311,231.72 0.05 118,081.61 118,081.61

30225T102 EXTRA SPACE STORAGE INC 3,175.000 92.37 92.37 294,721.69 294,721.69 293,274.75 293,274.75 0.05 -1,446.94 -1,446.94

30231G102 EXXON MOBIL CORP 103,992.000 44.72 44.72 6,201,443.67 6,201,443.67 4,650,522.24 4,650,522.24 0.74 -1,550,921.43 -1,550,921.43

302445101 FLIR SYSTEMS INC 3,218.000 40.57 40.57 116,794.45 116,794.45 130,554.26 130,554.26 0.02 13,759.81 13,759.81

302491303 FMC CORP 3,184.000 99.62 99.62 173,903.44 173,903.44 317,190.08 317,190.08 0.05 143,286.64 143,286.64

30303M102 FACEBOOK INC 59,140.000 227.07 227.07 7,353,312.23 7,353,312.23 13,428,919.80 13,428,919.80 2.13 6,075,607.57 6,075,607.57

311900104 FASTENAL CO 14,088.000 42.84 42.84 327,236.82 327,236.82 603,529.92 603,529.92 0.10 276,293.10 276,293.10

313747206 FEDERAL REALTY INVESTMENT TRUS 1,730.000 85.21 85.21 229,438.32 229,438.32 147,413.30 147,413.30 0.02 -82,025.02 -82,025.02

31428X106 FEDEX CORP 5,911.000 140.22 140.22 682,017.72 682,017.72 828,840.42 828,840.42 0.13 146,822.70 146,822.70

315616102 F5 NETWORKS INC 1,498.000 139.48 139.48 175,535.03 175,535.03 208,941.04 208,941.04 0.03 33,406.01 33,406.01

31620M106 FIDELITY NATIONAL INFORMATION 15,196.000 134.09 134.09 1,617,833.48 1,617,833.48 2,037,631.64 2,037,631.64 0.32 419,798.16 419,798.16

316773100 FIFTH THIRD BANCORP 17,509.000 19.28 19.28 343,655.54 343,655.54 337,573.52 337,573.52 0.05 -6,082.02 -6,082.02

33616C100 FIRST REPUBLIC BANK/CA 4,217.000 105.99 105.99 425,395.62 425,395.62 446,959.83 446,959.83 0.07 21,564.21 21,564.21

337738108 FISERV INC 13,831.000 97.62 97.62 968,453.51 968,453.51 1,350,182.22 1,350,182.22 0.21 381,728.71 381,728.71

337932107 FIRSTENERGY CORP 13,324.000 38.78 38.78 517,397.33 517,397.33 516,704.72 516,704.72 0.08 -692.61 -692.61

339041105 FLEETCOR TECHNOLOGIES INC 2,061.000 251.53 251.53 476,370.82 476,370.82 518,403.33 518,403.33 0.08 42,032.51 42,032.51

34354P105 FLOWSERVE CORP 3,200.000 28.52 28.52 145,809.83 145,809.83 91,264.00 91,264.00 0.01 -54,545.83 -54,545.83

345370860 FORD MOTOR CO 96,072.000 6.08 6.08 847,567.08 847,567.08 584,117.76 584,117.76 0.09 -263,449.32 -263,449.32

34959E109 FORTINET INC 3,300.000 137.27 137.27 269,711.92 269,711.92 452,991.00 452,991.00 0.07 183,279.08 183,279.08

34959J108 FORTIVE CORP 7,291.000 67.66 67.66 329,902.50 329,902.50 493,309.06 493,309.06 0.08 163,406.56 163,406.56

34964C106 FORTUNE BRANDS HOME & SECURITY 3,436.000 63.93 63.93 205,629.62 205,629.62 219,663.48 219,663.48 0.03 14,033.86 14,033.86

35137L105 FOX CORP 8,427.000 26.82 26.82 279,399.09 279,399.09 226,012.14 226,012.14 0.04 -53,386.95 -53,386.95

35137L204 FOX CORP 3,917.000 26.84 26.84 127,281.65 127,281.65 105,132.28 105,132.28 0.02 -22,149.37 -22,149.37

354613101 FRANKLIN RESOURCES INC 6,822.000 20.97 20.97 207,150.48 207,150.48 143,057.34 143,057.34 0.02 -64,093.14 -64,093.14

35671D857 FREEPORT-MCMORAN INC 35,711.000 11.57 11.57 540,742.14 540,742.14 413,176.27 413,176.27 0.07 -127,565.87 -127,565.87

363576109 ARTHUR J GALLAGHER & CO 4,664.000 97.49 97.49 309,300.78 309,300.78 454,693.36 454,693.36 0.07 145,392.58 145,392.58

364760108 GAP INC/THE 5,236.000 12.62 12.62 102,379.76 102,379.76 66,078.32 66,078.32 0.01 -36,301.44 -36,301.44

366651107 GARTNER INC 2,193.000 121.33 121.33 255,865.81 255,865.81 266,076.69 266,076.69 0.04 10,210.88 10,210.88

369550108 GENERAL DYNAMICS CORP 5,715.000 149.46 149.46 686,807.42 686,807.42 854,163.90 854,163.90 0.14 167,356.48 167,356.48

369604103 GENERAL ELECTRIC CO 215,134.000 6.83 6.83 4,157,528.29 4,157,528.29 1,469,365.22 1,469,365.22 0.23 -2,688,163.07 -2,688,163.07

370334104 GENERAL MILLS INC 14,908.000 61.65 61.65 724,284.32 724,284.32 919,078.20 919,078.20 0.15 194,793.88 194,793.88

37045V100 GENERAL MOTORS CO 30,973.000 25.30 25.30 1,012,245.46 1,012,245.46 783,616.90 783,616.90 0.12 -228,628.56 -228,628.56

372460105 GENUINE PARTS CO 3,548.000 86.96 86.96 243,120.52 243,120.52 308,534.08 308,534.08 0.05 65,413.56 65,413.56
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375558103 GILEAD SCIENCES INC 30,842.000 76.94 76.94 1,593,806.99 1,593,806.99 2,372,983.48 2,372,983.48 0.38 779,176.49 779,176.49

37940X102 GLOBAL PAYMENTS INC 7,356.000 169.62 169.62 771,713.25 771,713.25 1,247,724.72 1,247,724.72 0.20 476,011.47 476,011.47

37959E102 GLOBE LIFE INC 2,408.000 74.23 74.23 127,656.14 127,656.14 178,745.84 178,745.84 0.03 51,089.70 51,089.70

38141G104 GOLDMAN SACHS GROUP INC/THE 7,612.000 197.62 197.62 1,164,686.22 1,164,686.22 1,504,283.44 1,504,283.44 0.24 339,597.22 339,597.22

384802104 WW GRAINGER INC 1,065.000 314.16 314.16 209,629.53 209,629.53 334,580.40 334,580.40 0.05 124,950.87 124,950.87

40412C101 HCA HEALTHCARE INC 6,477.000 97.06 97.06 583,568.89 583,568.89 628,657.62 628,657.62 0.10 45,088.73 45,088.73

40434L105 HP INC 35,170.000 17.43 17.43 489,291.03 489,291.03 613,013.10 613,013.10 0.10 123,722.07 123,722.07

406216101 HALLIBURTON CO 21,577.000 12.98 12.98 495,646.69 495,646.69 280,069.46 280,069.46 0.04 -215,577.23 -215,577.23

410345102 HANESBRANDS INC 8,560.000 11.29 11.29 207,700.98 207,700.98 96,642.40 96,642.40 0.02 -111,058.58 -111,058.58

416515104 HARTFORD FINANCIAL SERVICES GR 8,807.000 38.55 38.55 333,499.07 333,499.07 339,509.85 339,509.85 0.05 6,010.78 6,010.78

418056107 HASBRO INC 3,134.000 74.95 74.95 219,456.40 219,456.40 234,893.30 234,893.30 0.04 15,436.90 15,436.90

42250P103 HEALTHPEAK PROPERTIES INC 13,239.000 27.56 27.56 434,264.03 434,264.03 364,866.84 364,866.84 0.06 -69,397.19 -69,397.19

426281101 JACK HENRY & ASSOCIATES INC 1,884.000 184.03 184.03 271,273.24 271,273.24 346,712.52 346,712.52 0.05 75,439.28 75,439.28

427866108 HERSHEY CO/THE 3,625.000 129.62 129.62 369,627.96 369,627.96 469,872.50 469,872.50 0.07 100,244.54 100,244.54

42809H107 HESS CORP 6,421.000 51.81 51.81 308,159.46 308,159.46 332,672.01 332,672.01 0.05 24,512.55 24,512.55

42824C109 HEWLETT PACKARD ENTERPRISE CO 31,598.000 9.73 9.73 284,094.74 284,094.74 307,448.54 307,448.54 0.05 23,353.80 23,353.80

43300A203 HILTON WORLDWIDE HOLDINGS INC 6,819.000 73.45 73.45 521,970.45 521,970.45 500,855.55 500,855.55 0.08 -21,114.90 -21,114.90

436106108 HOLLYFRONTIER CORP 3,663.000 29.20 29.20 211,300.64 211,300.64 106,959.60 106,959.60 0.02 -104,341.04 -104,341.04

436440101 HOLOGIC INC 6,351.000 57.00 57.00 259,400.89 259,400.89 362,007.00 362,007.00 0.06 102,606.11 102,606.11

437076102 HOME DEPOT INC/THE 26,452.000 250.51 250.51 3,339,952.81 3,339,952.81 6,626,490.52 6,626,490.52 1.05 3,286,537.71 3,286,537.71

438516106 HONEYWELL INTERNATIONAL INC 17,262.000 144.59 144.59 1,651,891.63 1,651,891.63 2,495,912.58 2,495,912.58 0.40 844,020.95 844,020.95

440452100 HORMEL FOODS CORP 6,893.000 48.27 48.27 236,674.90 236,674.90 332,725.11 332,725.11 0.05 96,050.21 96,050.21

44107P104 HOST HOTELS & RESORTS INC 17,338.000 10.79 10.79 265,747.80 265,747.80 187,077.02 187,077.02 0.03 -78,670.78 -78,670.78

443201108 HOWMET AEROSPACE INC 9,439.000 15.85 15.85 198,645.55 198,645.55 149,608.15 149,608.15 0.02 -49,037.40 -49,037.40

444859102 HUMANA INC 3,252.000 387.75 387.75 632,131.41 632,131.41 1,260,963.00 1,260,963.00 0.20 628,831.59 628,831.59

445658107 JB HUNT TRANSPORT SERVICES INC 2,075.000 120.34 120.34 183,897.68 183,897.68 249,705.50 249,705.50 0.04 65,807.82 65,807.82

446150104 HUNTINGTON BANCSHARES INC/OH 24,945.000 9.04 9.04 239,889.43 239,889.43 225,378.08 225,378.08 0.04 -14,511.35 -14,511.35

446413106 HUNTINGTON INGALLS INDUSTRIES 995.000 174.49 174.49 237,907.39 237,907.39 173,617.55 173,617.55 0.03 -64,289.84 -64,289.84

44980X109 IPG PHOTONICS CORP 874.000 160.39 160.39 174,971.13 174,971.13 140,180.86 140,180.86 0.02 -34,790.27 -34,790.27

45167R104 IDEX CORP 1,854.000 158.04 158.04 292,292.41 292,292.41 293,006.16 293,006.16 0.05 713.75 713.75

45168D104 IDEXX LABORATORIES INC 2,089.000 330.16 330.16 407,079.41 407,079.41 689,704.24 689,704.24 0.11 282,624.83 282,624.83

452308109 ILLINOIS TOOL WORKS INC 7,071.000 174.85 174.85 696,112.20 696,112.20 1,236,364.35 1,236,364.35 0.20 540,252.15 540,252.15

452327109 ILLUMINA INC 3,615.000 370.35 370.35 820,907.99 820,907.99 1,338,815.25 1,338,815.25 0.21 517,907.26 517,907.26

45337C102 INCYTE CORP 4,437.000 103.97 103.97 520,148.45 520,148.45 461,314.89 461,314.89 0.07 -58,833.56 -58,833.56

45687V106 INGERSOLL RAND INC 8,504.000 28.12 28.12 233,923.78 233,923.78 239,132.48 239,132.48 0.04 5,208.70 5,208.70

458140100 INTEL CORP 104,135.000 59.83 59.83 3,671,271.25 3,671,271.25 6,230,397.05 6,230,397.05 0.99 2,559,125.80 2,559,125.80

45866F104 INTERCONTINENTAL EXCHANGE INC 13,459.000 91.60 91.60 770,188.50 770,188.50 1,232,844.40 1,232,844.40 0.20 462,655.90 462,655.90

459200101 INTERNATIONAL BUSINESS MACHINE 21,838.000 120.77 120.77 2,723,587.46 2,723,587.46 2,637,375.26 2,637,375.26 0.42 -86,212.20 -86,212.20

459506101 INTERNATIONAL FLAVORS & FRAGRA 2,628.000 122.46 122.46 280,879.83 280,879.83 321,824.88 321,824.88 0.05 40,945.05 40,945.05

460146103 INTERNATIONAL PAPER CO 9,667.000 35.21 35.21 368,774.10 368,774.10 340,375.07 340,375.07 0.05 -28,399.03 -28,399.03

460690100 INTERPUBLIC GROUP OF COS INC/T 9,583.000 17.16 17.16 195,648.24 195,648.24 164,444.28 164,444.28 0.03 -31,203.96 -31,203.96

461202103 INTUIT INC 6,414.000 296.19 296.19 990,502.78 990,502.78 1,899,762.66 1,899,762.66 0.30 909,259.88 909,259.88

46120E602 INTUITIVE SURGICAL INC 2,868.000 569.83 569.83 916,670.35 916,670.35 1,634,272.44 1,634,272.44 0.26 717,602.09 717,602.09

46266C105 IQVIA HOLDINGS INC 4,368.000 141.88 141.88 516,774.83 516,774.83 619,731.84 619,731.84 0.10 102,957.01 102,957.01
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46284V101 IRON MOUNTAIN INC 7,080.000 26.10 26.10 218,773.04 218,773.04 184,788.00 184,788.00 0.03 -33,985.04 -33,985.04

46625H100 JPMORGAN CHASE & CO 74,941.000 94.06 94.06 5,137,958.66 5,137,958.66 7,048,950.46 7,048,950.46 1.12 1,910,991.80 1,910,991.80

469814107 JACOBS ENGINEERING GROUP INC 3,200.000 84.80 84.80 206,417.03 206,417.03 271,360.00 271,360.00 0.04 64,942.97 64,942.97

478160104 JOHNSON & JOHNSON 64,798.000 140.63 140.63 6,276,407.96 6,276,407.96 9,112,542.74 9,112,542.74 1.44 2,836,134.78 2,836,134.78

48203R104 JUNIPER NETWORKS INC 8,150.000 22.86 22.86 208,238.76 208,238.76 186,309.00 186,309.00 0.03 -21,929.76 -21,929.76

482480100 KLA CORP 3,813.000 194.48 194.48 364,077.44 364,077.44 741,552.24 741,552.24 0.12 377,474.80 377,474.80

485170302 KANSAS CITY SOUTHERN 2,337.000 149.29 149.29 263,074.85 263,074.85 348,890.73 348,890.73 0.06 85,815.88 85,815.88

487836108 KELLOGG CO 6,152.000 66.06 66.06 390,097.19 390,097.19 406,401.12 406,401.12 0.06 16,303.93 16,303.93

493267108 KEYCORP 23,990.000 12.18 12.18 332,079.80 332,079.80 292,198.20 292,198.20 0.05 -39,881.60 -39,881.60

49338L103 KEYSIGHT TECHNOLOGIES INC 4,600.000 100.78 100.78 326,586.85 326,586.85 463,588.00 463,588.00 0.07 137,001.15 137,001.15

494368103 KIMBERLY-CLARK CORP 8,376.000 141.35 141.35 824,287.03 824,287.03 1,183,947.60 1,183,947.60 0.19 359,660.57 359,660.57

49446R109 KIMCO REALTY CORP 10,638.000 12.84 12.84 198,651.36 198,651.36 136,591.92 136,591.92 0.02 -62,059.44 -62,059.44

49456B101 KINDER MORGAN INC 47,834.000 15.17 15.17 1,188,003.50 1,188,003.50 725,641.78 725,641.78 0.12 -462,361.72 -462,361.72

500255104 KOHL'S CORP 3,880.000 20.77 20.77 176,720.18 176,720.18 80,587.60 80,587.60 0.01 -96,132.58 -96,132.58

500754106 KRAFT HEINZ CO/THE 15,326.000 31.89 31.89 757,896.34 757,896.34 488,746.14 488,746.14 0.08 -269,150.20 -269,150.20

501044101 KROGER CO/THE 19,336.000 33.85 33.85 465,857.11 465,857.11 654,523.60 654,523.60 0.10 188,666.49 188,666.49

501797104 L BRANDS INC 5,740.000 14.97 14.97 219,587.17 219,587.17 85,927.80 85,927.80 0.01 -133,659.37 -133,659.37

501889208 LKQ CORP 7,476.000 26.20 26.20 225,744.62 225,744.62 195,871.20 195,871.20 0.03 -29,873.42 -29,873.42

502431109 L3HARRIS TECHNOLOGIES INC 5,309.000 169.67 169.67 1,090,238.29 1,090,238.29 900,778.03 900,778.03 0.14 -189,460.26 -189,460.26

50540R409 LABORATORY CORP OF AMERICA HOL 2,391.000 166.11 166.11 309,078.30 309,078.30 397,169.01 397,169.01 0.06 88,090.71 88,090.71

512807108 LAM RESEARCH CORP 3,570.000 323.46 323.46 508,656.42 508,656.42 1,154,752.20 1,154,752.20 0.18 646,095.78 646,095.78

513272104 LAMB WESTON HOLDINGS INC 3,592.000 63.93 63.93 261,382.25 261,382.25 229,636.56 229,636.56 0.04 -31,745.69 -31,745.69

517834107 LAS VEGAS SANDS CORP 8,265.000 45.54 45.54 498,720.79 498,720.79 376,388.10 376,388.10 0.06 -122,332.69 -122,332.69

518439104 ESTEE LAUDER COS INC/THE 5,528.000 188.68 188.68 635,960.36 635,960.36 1,043,023.04 1,043,023.04 0.17 407,062.68 407,062.68

524660107 LEGGETT & PLATT INC 3,254.000 35.15 35.15 104,227.47 104,227.47 114,378.10 114,378.10 0.02 10,150.63 10,150.63

525327102 LEIDOS HOLDINGS INC 3,284.000 93.67 93.67 286,728.72 286,728.72 307,612.28 307,612.28 0.05 20,883.56 20,883.56

526057104 LENNAR CORP 6,754.000 61.62 61.62 292,531.46 292,531.46 416,181.48 416,181.48 0.07 123,650.02 123,650.02

532457108 ELI LILLY AND CO 20,714.000 164.18 164.18 1,977,542.57 1,977,542.57 3,400,824.52 3,400,824.52 0.54 1,423,281.95 1,423,281.95

534187109 LINCOLN NATIONAL CORP 4,752.000 36.79 36.79 180,254.15 180,254.15 174,826.08 174,826.08 0.03 -5,428.07 -5,428.07

538034109 LIVE NATION ENTERTAINMENT INC 3,494.000 44.33 44.33 231,037.34 231,037.34 154,889.02 154,889.02 0.02 -76,148.32 -76,148.32

539830109 LOCKHEED MARTIN CORP 6,070.000 364.92 364.92 1,374,489.85 1,374,489.85 2,215,064.40 2,215,064.40 0.35 840,574.55 840,574.55

540424108 LOEWS CORP 5,953.000 34.29 34.29 245,252.42 245,252.42 204,128.37 204,128.37 0.03 -41,124.05 -41,124.05

548661107 LOWE'S COS INC 18,569.000 135.12 135.12 1,259,849.77 1,259,849.77 2,509,043.28 2,509,043.28 0.40 1,249,193.51 1,249,193.51

55261F104 M&T BANK CORP 3,155.000 103.97 103.97 360,345.12 360,345.12 328,025.35 328,025.35 0.05 -32,319.77 -32,319.77

552953101 MGM RESORTS INTERNATIONAL 12,131.000 16.80 16.80 345,243.05 345,243.05 203,800.80 203,800.80 0.03 -141,442.25 -141,442.25

55354G100 MSCI INC 2,091.000 333.82 333.82 425,441.81 425,441.81 698,017.62 698,017.62 0.11 272,575.81 272,575.81

565849106 MARATHON OIL CORP 19,438.000 6.12 6.12 231,415.81 231,415.81 118,960.56 118,960.56 0.02 -112,455.25 -112,455.25

56585A102 MARATHON PETROLEUM CORP 15,993.000 37.38 37.38 540,385.76 540,385.76 597,818.34 597,818.34 0.09 57,432.58 57,432.58

57060D108 MARKETAXESS HOLDINGS INC 932.000 500.92 500.92 326,277.03 326,277.03 466,857.44 466,857.44 0.07 140,580.41 140,580.41

571748102 MARSH & MCLENNAN COS INC 12,549.000 107.37 107.37 852,156.74 852,156.74 1,347,386.13 1,347,386.13 0.21 495,229.39 495,229.39

571903202 MARRIOTT INTERNATIONAL INC/MD 6,619.000 85.73 85.73 491,325.94 491,325.94 567,446.87 567,446.87 0.09 76,120.93 76,120.93

573284106 MARTIN MARIETTA MATERIALS INC 1,531.000 206.57 206.57 264,187.72 264,187.72 316,258.67 316,258.67 0.05 52,070.95 52,070.95

574599106 MASCO CORP 6,487.000 50.21 50.21 176,408.49 176,408.49 325,712.27 325,712.27 0.05 149,303.78 149,303.78

57636Q104 MASTERCARD INC 21,737.000 295.70 295.70 3,043,788.36 3,043,788.36 6,427,630.90 6,427,630.90 1.02 3,383,842.54 3,383,842.54
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57772K101 MAXIM INTEGRATED PRODUCTS INC 6,558.000 60.61 60.61 333,635.44 333,635.44 397,480.38 397,480.38 0.06 63,844.94 63,844.94

579780206 MCCORMICK & CO INC/MD 3,041.000 179.41 179.41 294,410.34 294,410.34 545,585.81 545,585.81 0.09 251,175.47 251,175.47

580135101 MCDONALD'S CORP 18,288.000 184.47 184.47 2,173,290.00 2,173,290.00 3,373,587.36 3,373,587.36 0.53 1,200,297.36 1,200,297.36

58155Q103 MCKESSON CORP 3,981.000 153.42 153.42 457,825.15 457,825.15 610,765.02 610,765.02 0.10 152,939.87 152,939.87

58933Y105 MERCK & CO INC 62,080.000 77.33 77.33 3,626,715.59 3,626,715.59 4,800,646.40 4,800,646.40 0.76 1,173,930.81 1,173,930.81

59156R108 METLIFE INC 18,974.000 36.52 36.52 684,006.48 684,006.48 692,930.48 692,930.48 0.11 8,924.00 8,924.00

592688105 METTLER-TOLEDO INTERNATIONAL I 588.000 805.55 805.55 303,583.96 303,583.96 473,663.40 473,663.40 0.08 170,079.44 170,079.44

594918104 MICROSOFT CORP 186,514.000 203.51 203.51 15,946,250.66 15,946,250.66 37,957,464.14 37,957,464.14 6.02 22,011,213.48 22,011,213.48

595017104 MICROCHIP TECHNOLOGY INC 6,034.000 105.31 105.31 374,219.53 374,219.53 635,440.54 635,440.54 0.10 261,221.01 261,221.01

595112103 MICRON TECHNOLOGY INC 27,354.000 51.52 51.52 792,127.94 792,127.94 1,409,278.08 1,409,278.08 0.22 617,150.14 617,150.14

59522J103 MID-AMERICA APARTMENT COMMUNIT 2,812.000 114.67 114.67 301,235.20 301,235.20 322,452.04 322,452.04 0.05 21,216.84 21,216.84

608190104 MOHAWK INDUSTRIES INC 1,463.000 101.76 101.76 204,467.02 204,467.02 148,874.88 148,874.88 0.02 -55,592.14 -55,592.14

60871R209 MOLSON COORS BEVERAGE CO 4,625.000 34.36 34.36 268,011.25 268,011.25 158,915.00 158,915.00 0.03 -109,096.25 -109,096.25

609207105 MONDELEZ INTERNATIONAL INC 35,108.000 51.13 51.13 1,253,833.20 1,253,833.20 1,795,072.04 1,795,072.04 0.28 541,238.84 541,238.84

61174X109 MONSTER BEVERAGE CORP 9,195.000 69.32 69.32 424,082.98 424,082.98 637,397.40 637,397.40 0.10 213,314.42 213,314.42

615369105 MOODY'S CORP 3,966.000 274.73 274.73 507,057.58 507,057.58 1,089,579.18 1,089,579.18 0.17 582,521.60 582,521.60

617446448 MORGAN STANLEY 29,452.000 48.30 48.30 1,016,130.48 1,016,130.48 1,422,531.60 1,422,531.60 0.23 406,401.12 406,401.12

61945C103 MOSAIC CO/THE 8,576.000 12.51 12.51 279,877.33 279,877.33 107,285.76 107,285.76 0.02 -172,591.57 -172,591.57

620076307 MOTOROLA SOLUTIONS INC 4,183.000 140.13 140.13 426,463.60 426,463.60 586,163.79 586,163.79 0.09 159,700.19 159,700.19

629377508 NRG ENERGY INC 6,003.000 32.56 32.56 151,722.88 151,722.88 195,457.68 195,457.68 0.03 43,734.80 43,734.80

62944T105 NVR INC 85.000 3,258.75 3,258.75 294,349.52 294,349.52 276,993.75 276,993.75 0.04 -17,355.77 -17,355.77

631103108 NASDAQ INC 2,825.000 119.47 119.47 193,912.43 193,912.43 337,502.75 337,502.75 0.05 143,590.32 143,590.32

637071101 NATIONAL OILWELL VARCO INC 9,548.000 12.25 12.25 312,166.91 312,166.91 116,963.00 116,963.00 0.02 -195,203.91 -195,203.91

64110D104 NETAPP INC 5,440.000 44.37 44.37 239,024.58 239,024.58 241,372.80 241,372.80 0.04 2,348.22 2,348.22

64110L106 NETFLIX INC 10,817.000 455.04 455.04 2,073,455.25 2,073,455.25 4,922,167.68 4,922,167.68 0.78 2,848,712.43 2,848,712.43

651229106 NEWELL BRANDS INC 9,388.000 15.88 15.88 235,267.71 235,267.71 149,081.44 149,081.44 0.02 -86,186.27 -86,186.27

651639106 NEWMONT CORP 19,739.000 61.74 61.74 708,821.00 708,821.00 1,218,685.86 1,218,685.86 0.19 509,864.86 509,864.86

65249B109 NEWS CORP 9,564.000 11.86 11.86 114,640.14 114,640.14 113,429.04 113,429.04 0.02 -1,211.10 -1,211.10

65249B208 NEWS CORP 2,995.000 11.95 11.95 39,699.81 39,699.81 35,790.25 35,790.25 0.01 -3,909.56 -3,909.56

65339F101 NEXTERA ENERGY INC 12,038.000 240.17 240.17 1,754,704.99 1,754,704.99 2,891,166.46 2,891,166.46 0.46 1,136,461.47 1,136,461.47

654106103 NIKE INC 30,498.000 98.05 98.05 1,598,416.87 1,598,416.87 2,990,328.90 2,990,328.90 0.47 1,391,912.03 1,391,912.03

65473P105 NISOURCE INC 9,415.000 22.74 22.74 188,189.47 188,189.47 214,097.10 214,097.10 0.03 25,907.63 25,907.63

655044105 NOBLE ENERGY INC 11,798.000 8.96 8.96 324,774.54 324,774.54 105,710.08 105,710.08 0.02 -219,064.46 -219,064.46

655844108 NORFOLK SOUTHERN CORP 6,301.000 175.57 175.57 650,301.43 650,301.43 1,106,266.57 1,106,266.57 0.18 455,965.14 455,965.14

665859104 NORTHERN TRUST CORP 5,117.000 79.34 79.34 346,008.38 346,008.38 405,982.78 405,982.78 0.06 59,974.40 59,974.40

666807102 NORTHROP GRUMMAN CORP 3,813.000 307.44 307.44 699,704.94 699,704.94 1,172,268.72 1,172,268.72 0.19 472,563.78 472,563.78

668771108 NORTONLIFELOCK INC 13,328.000 19.83 19.83 263,925.57 263,925.57 264,294.24 264,294.24 0.04 368.67 368.67

670346105 NUCOR CORP 7,406.000 41.41 41.41 315,475.13 315,475.13 306,682.46 306,682.46 0.05 -8,792.67 -8,792.67

67066G104 NVIDIA CORP 15,129.000 379.91 379.91 1,836,435.16 1,836,435.16 5,747,658.39 5,747,658.39 0.91 3,911,223.23 3,911,223.23

67103H107 O'REILLY AUTOMOTIVE INC 1,826.000 421.67 421.67 397,768.14 397,768.14 769,969.42 769,969.42 0.12 372,201.28 372,201.28

674599105 OCCIDENTAL PETROLEUM CORP 22,136.000 18.30 18.30 922,287.78 922,287.78 405,088.80 405,088.80 0.06 -517,198.98 -517,198.98

679580100 OLD DOMINION FREIGHT LINE INC 2,321.000 169.59 169.59 297,544.46 297,544.46 393,618.39 393,618.39 0.06 96,073.93 96,073.93

681919106 OMNICOM GROUP INC 5,270.000 54.60 54.60 318,011.13 318,011.13 287,742.00 287,742.00 0.05 -30,269.13 -30,269.13

682680103 ONEOK INC 10,180.000 33.22 33.22 450,696.46 450,696.46 338,179.60 338,179.60 0.05 -112,516.86 -112,516.86
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68389X105 ORACLE CORP 51,191.000 55.27 55.27 1,864,964.16 1,864,964.16 2,829,326.57 2,829,326.57 0.45 964,362.41 964,362.41

68902V107 OTIS WORLDWIDE CORP 10,012.000 56.86 56.86 470,829.61 470,829.61 569,282.32 569,282.32 0.09 98,452.71 98,452.71

693475105 PNC FINANCIAL SERVICES GROUP I 10,435.000 105.21 105.21 903,396.73 903,396.73 1,097,866.35 1,097,866.35 0.17 194,469.62 194,469.62

693506107 PPG INDUSTRIES INC 5,802.000 106.06 106.06 441,948.22 441,948.22 615,360.12 615,360.12 0.10 173,411.90 173,411.90

69351T106 PPL CORP 18,908.000 25.84 25.84 549,067.89 549,067.89 488,582.72 488,582.72 0.08 -60,485.17 -60,485.17

693656100 PVH CORP 1,745.000 48.05 48.05 165,753.18 165,753.18 83,847.25 83,847.25 0.01 -81,905.93 -81,905.93

693718108 PACCAR INC 8,503.000 74.85 74.85 394,741.11 394,741.11 636,449.55 636,449.55 0.10 241,708.44 241,708.44

695156109 PACKAGING CORP OF AMERICA 2,333.000 99.80 99.80 250,525.50 250,525.50 232,833.40 232,833.40 0.04 -17,692.10 -17,692.10

701094104 PARKER-HANNIFIN CORP 3,157.000 183.27 183.27 348,581.30 348,581.30 578,583.39 578,583.39 0.09 230,002.09 230,002.09

704326107 PAYCHEX INC 7,852.000 75.75 75.75 421,907.61 421,907.61 594,789.00 594,789.00 0.09 172,881.39 172,881.39

70432V102 PAYCOM SOFTWARE INC 1,187.000 309.73 309.73 335,107.82 335,107.82 367,649.51 367,649.51 0.06 32,541.69 32,541.69

70450Y103 PAYPAL HOLDINGS INC 28,878.000 174.23 174.23 1,908,698.93 1,908,698.93 5,031,413.94 5,031,413.94 0.80 3,122,715.01 3,122,715.01

712704105 PEOPLE'S UNITED FINANCIAL INC 10,444.000 11.57 11.57 160,298.28 160,298.28 120,837.08 120,837.08 0.02 -39,461.20 -39,461.20

713448108 PEPSICO INC 34,125.000 132.26 132.26 3,119,685.97 3,119,685.97 4,513,372.50 4,513,372.50 0.72 1,393,686.53 1,393,686.53

714046109 PERKINELMER INC 2,740.000 98.09 98.09 146,635.23 146,635.23 268,766.60 268,766.60 0.04 122,131.37 122,131.37

717081103 PFIZER INC 136,620.000 32.70 32.70 4,137,125.81 4,137,125.81 4,467,474.00 4,467,474.00 0.71 330,348.19 330,348.19

718172109 PHILIP MORRIS INTERNATIONAL IN 38,297.000 70.06 70.06 2,555,934.65 2,555,934.65 2,683,087.82 2,683,087.82 0.43 127,153.17 127,153.17

718546104 PHILLIPS 66 10,740.000 71.90 71.90 659,857.52 659,857.52 772,206.00 772,206.00 0.12 112,348.48 112,348.48

723484101 PINNACLE WEST CAPITAL CORP 2,767.000 73.29 73.29 188,498.04 188,498.04 202,793.43 202,793.43 0.03 14,295.39 14,295.39

723787107 PIONEER NATURAL RESOURCES CO 4,055.000 97.70 97.70 439,872.25 439,872.25 396,173.50 396,173.50 0.06 -43,698.75 -43,698.75

74144T108 T ROWE PRICE GROUP INC 5,597.000 123.50 123.50 461,236.42 461,236.42 691,229.50 691,229.50 0.11 229,993.08 229,993.08

74251V102 PRINCIPAL FINANCIAL GROUP INC 6,264.000 41.54 41.54 239,586.75 239,586.75 260,206.56 260,206.56 0.04 20,619.81 20,619.81

742718109 PROCTER & GAMBLE CO/THE 60,888.000 119.57 119.57 4,910,349.18 4,910,349.18 7,280,378.16 7,280,378.16 1.15 2,370,028.98 2,370,028.98

743315103 PROGRESSIVE CORP/THE 14,395.000 80.11 80.11 668,010.45 668,010.45 1,153,183.45 1,153,183.45 0.18 485,173.00 485,173.00

74340W103 PROLOGIS INC 18,165.000 93.33 93.33 1,153,434.35 1,153,434.35 1,695,339.45 1,695,339.45 0.27 541,905.10 541,905.10

744320102 PRUDENTIAL FINANCIAL INC 9,715.000 60.90 60.90 663,201.34 663,201.34 591,643.50 591,643.50 0.09 -71,557.84 -71,557.84

744573106 PUBLIC SERVICE ENTERPRISE GROU 12,436.000 49.16 49.16 482,069.52 482,069.52 611,353.76 611,353.76 0.10 129,284.24 129,284.24

74460D109 PUBLIC STORAGE 3,697.000 191.89 191.89 696,081.30 696,081.30 709,417.33 709,417.33 0.11 13,336.03 13,336.03

745867101 PULTEGROUP INC 6,199.000 34.03 34.03 128,565.29 128,565.29 210,951.97 210,951.97 0.03 82,386.68 82,386.68

74736K101 QORVO INC 2,822.000 110.53 110.53 218,219.83 218,219.83 311,915.66 311,915.66 0.05 93,695.83 93,695.83

747525103 QUALCOMM INC 27,667.000 91.21 91.21 1,603,755.61 1,603,755.61 2,523,507.07 2,523,507.07 0.40 919,751.46 919,751.46

74762E102 QUANTA SERVICES INC 3,385.000 39.23 39.23 93,904.35 93,904.35 132,793.55 132,793.55 0.02 38,889.20 38,889.20

74834L100 QUEST DIAGNOSTICS INC 3,289.000 113.96 113.96 241,568.61 241,568.61 374,814.44 374,814.44 0.06 133,245.83 133,245.83

751212101 RALPH LAUREN CORP 1,175.000 72.52 72.52 134,551.73 134,551.73 85,211.00 85,211.00 0.01 -49,340.73 -49,340.73

754730109 RAYMOND JAMES FINANCIAL INC 3,000.000 68.83 68.83 232,709.06 232,709.06 206,490.00 206,490.00 0.03 -26,219.06 -26,219.06

75513E101 RAYTHEON TECHNOLOGIES CORP 36,173.381 61.62 61.62 2,232,887.77 2,232,887.77 2,229,003.74 2,229,003.74 0.35 -3,884.03 -3,884.03

756109104 REALTY INCOME CORP 8,446.000 59.50 59.50 504,482.25 504,482.25 502,537.00 502,537.00 0.08 -1,945.25 -1,945.25

758849103 REGENCY CENTERS CORP 4,172.000 45.89 45.89 259,440.97 259,440.97 191,453.08 191,453.08 0.03 -67,987.89 -67,987.89

75886F107 REGENERON PHARMACEUTICALS INC 2,481.000 623.65 623.65 1,028,407.14 1,028,407.14 1,547,275.65 1,547,275.65 0.25 518,868.51 518,868.51

7591EP100 REGIONS FINANCIAL CORP 23,537.000 11.12 11.12 298,238.08 298,238.08 261,731.44 261,731.44 0.04 -36,506.64 -36,506.64

760759100 REPUBLIC SERVICES INC 5,167.000 82.05 82.05 303,069.80 303,069.80 423,952.35 423,952.35 0.07 120,882.55 120,882.55

761152107 RESMED INC 3,558.000 192.00 192.00 445,934.45 445,934.45 683,136.00 683,136.00 0.11 237,201.55 237,201.55

770323103 ROBERT HALF INTERNATIONAL INC 2,819.000 52.83 52.83 117,193.76 117,193.76 148,927.77 148,927.77 0.02 31,734.01 31,734.01

773903109 ROCKWELL AUTOMATION INC 2,849.000 213.00 213.00 299,662.82 299,662.82 606,837.00 606,837.00 0.10 307,174.18 307,174.18
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775711104 ROLLINS INC 3,466.000 42.39 42.39 133,763.96 133,763.96 146,923.74 146,923.74 0.02 13,159.78 13,159.78

776696106 ROPER TECHNOLOGIES INC 2,568.000 388.26 388.26 538,537.56 538,537.56 997,051.68 997,051.68 0.16 458,514.12 458,514.12

778296103 ROSS STORES INC 8,741.000 85.24 85.24 486,906.43 486,906.43 745,082.84 745,082.84 0.12 258,176.41 258,176.41

78409V104 S&P GLOBAL INC 5,925.000 329.48 329.48 823,490.00 823,490.00 1,952,169.00 1,952,169.00 0.31 1,128,679.00 1,128,679.00

78410G104 SBA COMMUNICATIONS CORP 2,745.000 297.92 297.92 536,062.05 536,062.05 817,790.40 817,790.40 0.13 281,728.35 281,728.35

78440X101 SL GREEN REALTY CORP 1,882.000 49.29 49.29 192,297.14 192,297.14 92,763.78 92,763.78 0.01 -99,533.36 -99,533.36

78486Q101 SVB FINANCIAL GROUP 1,267.000 215.53 215.53 341,345.19 341,345.19 273,076.51 273,076.51 0.04 -68,268.68 -68,268.68

79466L302 SALESFORCE.COM INC 22,160.000 187.33 187.33 2,473,369.46 2,473,369.46 4,151,232.80 4,151,232.80 0.66 1,677,863.34 1,677,863.34

806407102 HENRY SCHEIN INC 3,511.000 58.39 58.39 203,181.03 203,181.03 205,007.29 205,007.29 0.03 1,826.26 1,826.26

806857108 SCHLUMBERGER LTD 34,133.000 18.39 18.39 1,510,196.15 1,510,196.15 627,705.87 627,705.87 0.10 -882,490.28 -882,490.28

808513105 CHARLES SCHWAB CORP/THE 28,181.000 33.74 33.74 808,136.97 808,136.97 950,826.94 950,826.94 0.15 142,689.97 142,689.97

81211K100 SEALED AIR CORP 3,828.000 32.85 32.85 115,058.98 115,058.98 125,749.80 125,749.80 0.02 10,690.82 10,690.82

816851109 SEMPRA ENERGY 7,195.000 117.23 117.23 713,778.42 713,778.42 843,469.85 843,469.85 0.13 129,691.43 129,691.43

81762P102 SERVICENOW INC 4,690.000 405.06 405.06 1,379,428.64 1,379,428.64 1,899,731.40 1,899,731.40 0.30 520,302.76 520,302.76

824348106 SHERWIN-WILLIAMS CO/THE 1,988.000 577.85 577.85 613,280.06 613,280.06 1,148,765.80 1,148,765.80 0.18 535,485.74 535,485.74

828806109 SIMON PROPERTY GROUP INC 7,520.000 68.38 68.38 916,974.10 916,974.10 514,217.60 514,217.60 0.08 -402,756.50 -402,756.50

83088M102 SKYWORKS SOLUTIONS INC 4,103.000 127.86 127.86 363,991.61 363,991.61 524,609.58 524,609.58 0.08 160,617.97 160,617.97

831865209 A O SMITH CORP 3,323.000 47.12 47.12 173,644.32 173,644.32 156,579.76 156,579.76 0.02 -17,064.56 -17,064.56

832696405 J M SMUCKER CO/THE 2,805.000 105.81 105.81 272,808.99 272,808.99 296,797.05 296,797.05 0.05 23,988.06 23,988.06

833034101 SNAP-ON INC 1,337.000 138.51 138.51 141,995.77 141,995.77 185,187.87 185,187.87 0.03 43,192.10 43,192.10

842587107 SOUTHERN CO/THE 25,971.000 51.85 51.85 1,214,638.91 1,214,638.91 1,346,596.35 1,346,596.35 0.21 131,957.44 131,957.44

844741108 SOUTHWEST AIRLINES CO 13,191.000 34.18 34.18 394,376.51 394,376.51 450,868.38 450,868.38 0.07 56,491.87 56,491.87

854502101 STANLEY BLACK & DECKER INC 3,791.000 139.38 139.38 356,386.73 356,386.73 528,389.58 528,389.58 0.08 172,002.85 172,002.85

855244109 STARBUCKS CORP 28,729.000 73.59 73.59 1,371,692.79 1,371,692.79 2,114,167.11 2,114,167.11 0.34 742,474.32 742,474.32

857477103 STATE STREET CORP 8,656.000 63.55 63.55 484,732.34 484,732.34 550,088.80 550,088.80 0.09 65,356.46 65,356.46

863667101 STRYKER CORP 7,928.000 180.19 180.19 1,019,886.70 1,019,886.70 1,428,546.32 1,428,546.32 0.23 408,659.62 408,659.62

871607107 SYNOPSYS INC 3,709.000 195.00 195.00 368,025.07 368,025.07 723,255.00 723,255.00 0.11 355,229.93 355,229.93

87165B103 SYNCHRONY FINANCIAL 13,208.000 22.16 22.16 396,018.79 396,018.79 292,689.28 292,689.28 0.05 -103,329.51 -103,329.51

871829107 SYSCO CORP 12,485.000 54.66 54.66 602,320.81 602,320.81 682,430.10 682,430.10 0.11 80,109.29 80,109.29

872540109 TJX COS INC/THE 29,462.000 50.56 50.56 1,022,322.75 1,022,322.75 1,489,598.72 1,489,598.72 0.24 467,275.97 467,275.97

872590104 T-MOBILE US INC 9,422.000 104.15 104.15 790,244.80 790,244.80 981,301.30 981,301.30 0.16 191,056.50 191,056.50

872590112 T-MOBILE US INC RTS 8,965.000 0.17 0.17 3,317.05 3,317.05 1,506.12 1,506.12 0.00 -1,810.93 -1,810.93

874054109 TAKE-TWO INTERACTIVE SOFTWARE 2,802.000 139.57 139.57 310,966.69 310,966.69 391,075.14 391,075.14 0.06 80,108.45 80,108.45

876030107 TAPESTRY INC 6,791.000 13.28 13.28 264,900.82 264,900.82 90,184.48 90,184.48 0.01 -174,716.34 -174,716.34

87612E106 TARGET CORP 12,298.000 119.93 119.93 913,637.02 913,637.02 1,474,899.14 1,474,899.14 0.23 561,262.12 561,262.12

879360105 TELEDYNE TECHNOLOGIES INC 902.000 310.95 310.95 289,388.51 289,388.51 280,476.90 280,476.90 0.04 -8,911.61 -8,911.61

879369106 TELEFLEX INC 1,142.000 363.98 363.98 358,760.73 358,760.73 415,665.16 415,665.16 0.07 56,904.43 56,904.43

882508104 TEXAS INSTRUMENTS INC 22,573.000 126.97 126.97 1,515,214.15 1,515,214.15 2,866,093.81 2,866,093.81 0.45 1,350,879.66 1,350,879.66

883203101 TEXTRON INC 5,599.000 32.91 32.91 181,054.01 181,054.01 184,263.09 184,263.09 0.03 3,209.08 3,209.08

883556102 THERMO FISHER SCIENTIFIC INC 9,714.000 362.34 362.34 1,706,061.82 1,706,061.82 3,519,770.76 3,519,770.76 0.56 1,813,708.94 1,813,708.94

88579Y101 3M CO 14,147.000 155.99 155.99 1,690,712.97 1,690,712.97 2,206,790.53 2,206,790.53 0.35 516,077.56 516,077.56

886547108 TIFFANY & CO 2,686.000 121.94 121.94 228,783.38 228,783.38 327,530.84 327,530.84 0.05 98,747.46 98,747.46

892356106 TRACTOR SUPPLY CO 2,844.000 131.79 131.79 242,342.41 242,342.41 374,810.76 374,810.76 0.06 132,468.35 132,468.35

893641100 TRANSDIGM GROUP INC 1,237.000 442.05 442.05 432,649.54 432,649.54 546,815.85 546,815.85 0.09 114,166.31 114,166.31
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89417E109 TRAVELERS COS INC/THE 6,218.000 114.05 114.05 546,741.02 546,741.02 709,162.90 709,162.90 0.11 162,421.88 162,421.88

89832Q109 TRUIST FINANCIAL CORP 33,141.000 37.55 37.55 1,180,448.51 1,180,448.51 1,244,444.55 1,244,444.55 0.20 63,996.04 63,996.04

90184L102 TWITTER INC 19,298.000 29.79 29.79 746,105.11 746,105.11 574,887.42 574,887.42 0.09 -171,217.69 -171,217.69

902252105 TYLER TECHNOLOGIES INC 978.000 346.88 346.88 326,076.08 326,076.08 339,248.64 339,248.64 0.05 13,172.56 13,172.56

902494103 TYSON FOODS INC 7,239.000 59.71 59.71 336,748.32 336,748.32 432,240.69 432,240.69 0.07 95,492.37 95,492.37

902653104 UDR INC 7,253.000 37.38 37.38 293,903.64 293,903.64 271,117.14 271,117.14 0.04 -22,786.50 -22,786.50

902973304 US BANCORP 33,713.000 36.82 36.82 1,220,618.58 1,220,618.58 1,241,312.66 1,241,312.66 0.20 20,694.08 20,694.08

90384S303 ULTA BEAUTY INC 1,385.000 203.42 203.42 316,038.82 316,038.82 281,736.70 281,736.70 0.04 -34,302.12 -34,302.12

904311107 UNDER ARMOUR INC 4,635.000 9.74 9.74 110,843.21 110,843.21 45,144.90 45,144.90 0.01 -65,698.31 -65,698.31

904311206 UNDER ARMOUR INC 4,833.000 8.84 8.84 108,487.45 108,487.45 42,723.72 42,723.72 0.01 -65,763.73 -65,763.73

907818108 UNION PACIFIC CORP 16,689.000 169.07 169.07 1,498,108.74 1,498,108.74 2,821,609.23 2,821,609.23 0.45 1,323,500.49 1,323,500.49

910047109 UNITED AIRLINES HOLDINGS INC 6,215.000 34.61 34.61 366,138.01 366,138.01 215,101.15 215,101.15 0.03 -151,036.86 -151,036.86

911312106 UNITED PARCEL SERVICE INC 17,318.000 111.18 111.18 1,546,886.81 1,546,886.81 1,925,415.24 1,925,415.24 0.31 378,528.43 378,528.43

911363109 UNITED RENTALS INC 1,772.000 149.04 149.04 193,074.46 193,074.46 264,098.88 264,098.88 0.04 71,024.42 71,024.42

91324P102 UNITEDHEALTH GROUP INC 23,325.000 294.95 294.95 3,532,429.85 3,532,429.85 6,879,708.75 6,879,708.75 1.09 3,347,278.90 3,347,278.90

913903100 UNIVERSAL HEALTH SERVICES INC 1,910.000 92.89 92.89 223,736.12 223,736.12 177,419.90 177,419.90 0.03 -46,316.22 -46,316.22

91529Y106 UNUM GROUP 5,003.000 16.59 16.59 139,001.35 139,001.35 82,999.77 82,999.77 0.01 -56,001.58 -56,001.58

918204108 VF CORP 7,842.000 60.94 60.94 472,127.90 472,127.90 477,891.48 477,891.48 0.08 5,763.58 5,763.58

91913Y100 VALERO ENERGY CORP 10,027.000 58.82 58.82 472,318.07 472,318.07 589,788.14 589,788.14 0.09 117,470.07 117,470.07

92220P105 VARIAN MEDICAL SYSTEMS INC 2,234.000 122.52 122.52 189,927.94 189,927.94 273,709.68 273,709.68 0.04 83,781.74 83,781.74

92276F100 VENTAS INC 9,176.000 36.62 36.62 483,184.38 483,184.38 336,025.12 336,025.12 0.05 -147,159.26 -147,159.26

92343E102 VERISIGN INC 2,501.000 206.83 206.83 294,724.87 294,724.87 517,281.83 517,281.83 0.08 222,556.96 222,556.96

92343V104 VERIZON COMMUNICATIONS INC 101,774.000 55.13 55.13 4,886,447.03 4,886,447.03 5,610,800.62 5,610,800.62 0.89 724,353.59 724,353.59

92345Y106 VERISK ANALYTICS INC 3,991.000 170.20 170.20 428,287.13 428,287.13 679,268.20 679,268.20 0.11 250,981.07 250,981.07

92532F100 VERTEX PHARMACEUTICALS INC 6,377.000 290.31 290.31 913,979.46 913,979.46 1,851,306.87 1,851,306.87 0.29 937,327.41 937,327.41

92556H206 VIACOMCBS INC 13,296.000 23.32 23.32 313,619.40 313,619.40 310,062.72 310,062.72 0.05 -3,556.68 -3,556.68

92826C839 VISA INC 41,494.000 193.17 193.17 3,887,772.71 3,887,772.71 8,015,395.98 8,015,395.98 1.27 4,127,623.27 4,127,623.27

929042109 VORNADO REALTY TRUST 3,901.000 38.21 38.21 238,238.44 238,238.44 149,057.21 149,057.21 0.02 -89,181.23 -89,181.23

929160109 VULCAN MATERIALS CO 3,257.000 115.85 115.85 287,381.19 287,381.19 377,323.45 377,323.45 0.06 89,942.26 89,942.26

92939U106 WEC ENERGY GROUP INC 7,758.000 87.65 87.65 473,868.15 473,868.15 679,988.70 679,988.70 0.11 206,120.55 206,120.55

929740108 WESTINGHOUSE AIR BRAKE TECHNOL 4,446.000 57.57 57.57 303,528.78 303,528.78 255,956.22 255,956.22 0.04 -47,572.56 -47,572.56

931142103 WALMART INC 34,826.000 119.78 119.78 2,893,512.03 2,893,512.03 4,171,458.28 4,171,458.28 0.66 1,277,946.25 1,277,946.25

931427108 WALGREENS BOOTS ALLIANCE INC 18,123.000 42.39 42.39 952,376.81 952,376.81 768,233.97 768,233.97 0.12 -184,142.84 -184,142.84

94106L109 WASTE MANAGEMENT INC 9,549.000 105.91 105.91 641,374.14 641,374.14 1,011,334.59 1,011,334.59 0.16 369,960.45 369,960.45

941848103 WATERS CORP 1,523.000 180.40 180.40 214,167.28 214,167.28 274,749.20 274,749.20 0.04 60,581.92 60,581.92

949746101 WELLS FARGO & CO 91,763.000 25.60 25.60 3,645,502.29 3,645,502.29 2,349,132.80 2,349,132.80 0.37 -1,296,369.49 -1,296,369.49

95040Q104 WELLTOWER INC 10,268.000 51.75 51.75 667,033.42 667,033.42 531,369.00 531,369.00 0.08 -135,664.42 -135,664.42

955306105 WEST PHARMACEUTICAL SERVICES I 1,810.000 227.17 227.17 373,474.86 373,474.86 411,177.70 411,177.70 0.07 37,702.84 37,702.84

958102105 WESTERN DIGITAL CORP 7,371.000 44.15 44.15 343,208.67 343,208.67 325,429.65 325,429.65 0.05 -17,779.02 -17,779.02

959802109 WESTERN UNION CO/THE 10,106.000 21.62 21.62 198,584.07 198,584.07 218,491.72 218,491.72 0.03 19,907.65 19,907.65

96145D105 WESTROCK CO 6,376.000 28.26 28.26 239,722.84 239,722.84 180,185.76 180,185.76 0.03 -59,537.08 -59,537.08

962166104 WEYERHAEUSER CO 18,353.000 22.46 22.46 450,881.19 450,881.19 412,208.38 412,208.38 0.07 -38,672.81 -38,672.81

963320106 WHIRLPOOL CORP 1,529.000 129.53 129.53 154,391.67 154,391.67 198,051.37 198,051.37 0.03 43,659.70 43,659.70

969457100 WILLIAMS COS INC/THE 29,838.000 19.02 19.02 696,851.82 696,851.82 567,518.76 567,518.76 0.09 -129,333.06 -129,333.06
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983134107 WYNN RESORTS LTD 2,388.000 74.49 74.49 261,007.50 261,007.50 177,882.12 177,882.12 0.03 -83,125.38 -83,125.38

98389B100 XCEL ENERGY INC 12,913.000 62.50 62.50 567,550.36 567,550.36 807,062.50 807,062.50 0.13 239,512.14 239,512.14

983919101 XILINX INC 5,981.000 98.39 98.39 360,621.48 360,621.48 588,470.59 588,470.59 0.09 227,849.11 227,849.11

98419M100 XYLEM INC/NY 4,425.000 64.96 64.96 215,119.95 215,119.95 287,448.00 287,448.00 0.05 72,328.05 72,328.05

98421M106 XEROX HOLDINGS CORP 4,504.000 15.29 15.29 114,986.29 114,986.29 68,866.16 68,866.16 0.01 -46,120.13 -46,120.13

988498101 YUM! BRANDS INC 7,403.000 86.91 86.91 473,833.66 473,833.66 643,394.73 643,394.73 0.10 169,561.07 169,561.07

989207105 ZEBRA TECHNOLOGIES CORP 1,306.000 255.95 255.95 320,404.03 320,404.03 334,270.70 334,270.70 0.05 13,866.67 13,866.67

98956P102 ZIMMER BIOMET HOLDINGS INC 5,086.000 119.36 119.36 483,555.35 483,555.35 607,064.96 607,064.96 0.10 123,509.61 123,509.61

989701107 ZIONS BANCORP NA 4,030.000 34.00 34.00 159,063.13 159,063.13 137,020.00 137,020.00 0.02 -22,043.13 -22,043.13

98978V103 ZOETIS INC 11,681.000 137.04 137.04 832,344.06 832,344.06 1,600,764.24 1,600,764.24 0.25 768,420.18 768,420.18

G0176J109 ALLEGION PLC 2,268.000 102.22 102.22 148,682.24 148,682.24 231,834.96 231,834.96 0.04 83,152.72 83,152.72

G0250X107 AMCOR PLC 38,723.000 10.21 10.21 404,139.52 404,139.52 395,361.83 395,361.83 0.06 -8,777.69 -8,777.69

G0403H108 AON PLC 5,684.000 192.60 192.60 651,569.62 651,569.62 1,094,738.40 1,094,738.40 0.17 443,168.78 443,168.78

G1151C101 ACCENTURE PLC 15,668.000 214.72 214.72 1,883,076.63 1,883,076.63 3,364,232.96 3,364,232.96 0.53 1,481,156.33 1,481,156.33

G29183103 EATON CORP PLC 9,838.000 87.48 87.48 642,423.45 642,423.45 860,628.24 860,628.24 0.14 218,204.79 218,204.79

G3223R108 EVEREST RE GROUP LTD 983.000 206.20 206.20 242,544.89 242,544.89 202,694.60 202,694.60 0.03 -39,850.29 -39,850.29

G47567105 IHS MARKIT LTD 9,811.000 75.50 75.50 546,362.75 546,362.75 740,730.50 740,730.50 0.12 194,367.75 194,367.75

G491BT108 INVESCO LTD 9,255.000 10.76 10.76 185,037.39 185,037.39 99,583.80 99,583.80 0.02 -85,453.59 -85,453.59

G51502105 JOHNSON CONTROLS INTERNATIONAL 18,295.000 34.14 34.14 688,825.65 688,825.65 624,591.30 624,591.30 0.10 -64,234.35 -64,234.35

G5494J103 LINDE PLC 12,917.000 212.11 212.11 1,931,495.91 1,931,495.91 2,739,824.87 2,739,824.87 0.43 808,328.96 808,328.96

G5960L103 MEDTRONIC PLC 32,984.000 91.70 91.70 2,788,498.15 2,788,498.15 3,024,632.80 3,024,632.80 0.48 236,134.65 236,134.65

G6095L109 APTIV PLC 6,269.000 77.92 77.92 341,176.66 341,176.66 488,480.48 488,480.48 0.08 147,303.82 147,303.82

G6518L108 NIELSEN HOLDINGS PLC 8,767.000 14.86 14.86 274,895.25 274,895.25 130,277.62 130,277.62 0.02 -144,617.63 -144,617.63

G66721104 NORWEGIAN CRUISE LINE HOLDINGS 6,305.000 16.43 16.43 260,473.66 260,473.66 103,591.15 103,591.15 0.02 -156,882.51 -156,882.51

G7945M107 SEAGATE TECHNOLOGY PLC 5,554.000 48.41 48.41 202,250.66 202,250.66 268,869.14 268,869.14 0.04 66,618.48 66,618.48

G7S00T104 PENTAIR PLC 4,076.000 37.99 37.99 130,897.34 130,897.34 154,847.24 154,847.24 0.02 23,949.90 23,949.90

G8473T100 STERIS PLC 2,089.000 153.44 153.44 312,008.45 312,008.45 320,536.16 320,536.16 0.05 8,527.71 8,527.71

G87110105 TECHNIPFMC PLC 10,345.000 6.84 6.84 270,264.05 270,264.05 70,759.80 70,759.80 0.01 -199,504.25 -199,504.25

G8994E103 TRANE TECHNOLOGIES PLC 5,883.000 88.98 88.98 341,350.50 341,350.50 523,469.34 523,469.34 0.08 182,118.84 182,118.84

G96629103 WILLIS TOWERS WATSON PLC 3,166.000 196.95 196.95 452,300.85 452,300.85 623,543.70 623,543.70 0.10 171,242.85 171,242.85

G97822103 PERRIGO CO PLC 3,353.000 55.27 55.27 351,383.99 351,383.99 185,320.31 185,320.31 0.03 -166,063.68 -166,063.68

H1467J104 CHUBB LTD 11,101.000 126.62 126.62 1,244,089.06 1,244,089.06 1,405,608.62 1,405,608.62 0.22 161,519.56 161,519.56

H2906T109 GARMIN LTD 3,571.000 97.50 97.50 231,888.73 231,888.73 348,172.50 348,172.50 0.06 116,283.77 116,283.77

H84989104 TE CONNECTIVITY LTD 8,113.000 81.55 81.55 468,667.94 468,667.94 661,615.15 661,615.15 0.10 192,947.21 192,947.21

N53745100 LYONDELLBASELL INDUSTRIES NV 6,320.000 65.72 65.72 410,052.22 410,052.22 415,350.40 415,350.40 0.07 5,298.18 5,298.18

N59465109 MYLAN NV 12,714.000 16.08 16.08 492,182.78 492,182.78 204,441.12 204,441.12 0.03 -287,741.66 -287,741.66

V7780T103 ROYAL CARIBBEAN CRUISES LTD 4,223.000 50.30 50.30 334,220.16 334,220.16 212,416.90 212,416.90 0.03 -121,803.26 -121,803.26
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Grand Total 271,656.54 271,656.54 100.00 0.00

CASH & CASH EQUIVALENTS 271,656.54 271,656.54 100.00 0.00

U.S. DOLLAR 271,656.54 271,656.54 271,656.54 271,656.54 100.00 0.00 0.00
996085619 EB TEMP IVN FD VAR RT 12/31/49 FEE CL 12 271,604.280 1.00 1.00 271,604.28 271,604.28 271,604.28 271,604.28 99.98 0.00 0.00

INTEREST RECEIVABLE 0.000 1.00 1.00 52.26 52.26 52.26 52.26 0.02 0.00 0.00

Asset Detail
Acct Base Currency Code : USD
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11 
Proceeds Received during the Quarter (pg 4): 

$121,496.71 
 

 

 

Special Called Investment Committee Meeting - Addendum - Standard Reports

493



Total Claims Filed

No Claim on File 9

Fiscal Year 1997 1

Fiscal Year 1998 2

Fiscal Year 1999 5

Fiscal Year 2000 9

Fiscal Year 2001 8

Fiscal Year 2002 33

Fiscal Year 2003 45

Fiscal Year 2004 38

Fiscal Year 2005 89

Fiscal Year 2006 150

Fiscal Year 2007 70

Fiscal Year 2008 73

Fiscal Year 2009 85

Fiscal Year 2010 65

Fiscal Year 2011 69

Fiscal Year 2012 54

Fiscal Year 2013 48

Fiscal Year 2014 65

Fiscal Year 2015 80

Fiscal Year 2016 224

Fiscal Year 2017 140

Fiscal Year 2018 74

Fiscal Year 2019 55

Fiscal Year 2020 42

Total Filed 1,533                     

Proceeds Received

Fiscal Year 1998 $67,682

Fiscal Year 1999 $233,370

Fiscal Year 2000 $303,918

Fiscal Year 2001 $415,502

Fiscal Year 2002 $387,318

Fiscal Year 2003 $519,059

Fiscal Year 2004 $1,080,920

Fiscal Year 2005 $1,645,440

Fiscal Year 2006 $797,535

Fiscal Year 2007 $5,398,363

Fiscal Year 2008 $5,402,336

Fiscal Year 2009 $3,504,682

Fiscal Year 2010 $2,776,544

Fiscal Year 2011 $1,292,484

Fiscal Year 2012 $468,657

Fiscal Year 2013 $1,070,427

Fiscal Year 2014 $308,704

Fiscal Year 2015 $23,639,565

Fiscal Year 2016 $2,417,957

Fiscal Year 2017 $1,886,532

Fiscal Year 2018 $2,247,966

Fiscal Year 2019 $1,702,272

Fiscal Year 2020 $1,743,474

Total Proceeds $59,310,709

Quarterly Securities Litigation Report

Quarter Ended 06/30/20

Kentucky Retirement Systems

Special Called Investment Committee Meeting - Addendum - Standard Reports

494



Class Action Name TNT Status Code Status as of Date Class Period Start Date Class Period End Date Class Account Id Claimed Account Name

ALLEGIANT TRAVEL COMPANY FILED 4/2/2020 6/8/2015 5/9/2018 956588 KRS NTGI STRUCTURED

ALLEGIANT TRAVEL COMPANY FILED 4/2/2020 6/8/2015 5/9/2018 KR3F1006002 WESTFIELD CAPITAL

VALEANT PHARMACEUTICALS INTL INC. (2015) FILED 4/10/2020 1/3/2013 9/2/2016 KEN24 KRS INS COLUMBIA

VALEANT PHARMACEUTICALS INTL INC. (2015) FILED 4/10/2020 1/3/2013 9/2/2016 KEN25 KRS PEN COLUMBIA

VALEANT PHARMACEUTICALS INTL INC. (2015) FILED 4/10/2020 1/3/2013 9/2/2016 KEN01 KRS PEN PYRAMIS NON-US GROWTH

VALEANT PHARMACEUTICALS INTL INC. (2015) FILED 4/10/2020 1/3/2013 9/2/2016 KEN02 KRS TRANSITION

VALEANT PHARMACEUTICALS INTL INC. (2015) FILED 4/10/2020 1/3/2013 9/2/2016 KEN03 KRS INS PYRAMIS NON-US GROWTH

VALEANT PHARMACEUTICALS INTL INC. (2015) FILED 4/10/2020 1/3/2013 9/2/2016 KEN05 KRS INSURANCE TRANSITION AC

VALEANT PHARMACEUTICALS INTL INC. (2015) FILED 4/10/2020 1/3/2013 9/2/2016 KEN22 KRS INS LOOMIS

VALEANT PHARMACEUTICALS INTL INC. (2015) FILED 4/10/2020 1/3/2013 9/2/2016 KEN23 KRS PEN LOOMIS

FLEETCOR TECHNOLOGIES, INC. FILED 4/15/2020 2/5/2016 5/3/2017 956596 KRS KRS INTERNAL EQUITY

FLEETCOR TECHNOLOGIES, INC. FILED 4/15/2020 2/5/2016 5/3/2017 956772 KRS INS KRS INTERNAL EQUITY

Valeant Pharmaceuticals International, Inc. (2015)(D.N.J.)(Former and Named Defendants)FILED 4/15/2020 1/4/2013 3/15/2016 KR3F3007002 COLUMBIA

Valeant Pharmaceuticals International, Inc. (2015)(D.N.J.)(Former and Named Defendants)FILED 4/15/2020 1/4/2013 3/15/2016 KR3F3006002 LOOMIS

Valeant Pharmaceuticals International, Inc. (2015)(D.N.J.)(Former and Named Defendants)FILED 4/15/2020 1/4/2013 3/15/2016 KR3F2001002 PYRAMIS NONUS GROWTH

Valeant Pharmaceuticals International, Inc. (2015)(D.N.J.)(Former and Named Defendants)FILED 4/15/2020 1/4/2013 3/15/2016 KR2F3007002 COLUMBIA

Valeant Pharmaceuticals International, Inc. (2015)(D.N.J.)(Former and Named Defendants)FILED 4/15/2020 1/4/2013 3/15/2016 KR2F2001002 PYRAMIS NONUS GROWTH

Valeant Pharmaceuticals International, Inc. (2015)(D.N.J.)(Former and Named Defendants)FILED 4/15/2020 1/4/2013 3/15/2016 KR2F3006002 LOOMIS

SPECTRUM PHARMACEUTICALS 2016 (D. NEV) FILED 5/11/2020 1/30/2013 12/14/2016 2602408 ZZ*KRS PEN NTGI STRUCTURED SM-

SPECTRUM PHARMACEUTICALS 2016 (D. NEV) FILED 5/11/2020 1/30/2013 12/14/2016 2688058 ZZKRS INS NTGI STRUCTURED SM

ADEPTUS HEALTH INC. FILED 5/13/2020 6/25/2014 3/1/2017 956765 KRS INS NTGI STRUCTURED

ADEPTUS HEALTH INC. FILED 5/13/2020 6/25/2014 3/1/2017 956588 KRS NTGI STRUCTURED

Parametric Sound Corporation (Nevada District Court) FILED 5/26/2020 10/4/2010 1/15/2014 KR2F1002002 NTGI STRUCTURED

Parametric Sound Corporation (Nevada District Court) FILED 5/26/2020 10/4/2010 1/15/2014 KR3F1002002 NTGI STRUCTURED

SILVER WHEATON CORP. FILED 5/27/2020 3/29/2011 7/6/2015 KEN01 KRS PEN PYRAMIS NON-US GROWTH

SILVER WHEATON CORP. FILED 5/27/2020 3/29/2011 7/6/2015 KEN02 KRS TRANSITION

SILVER WHEATON CORP. FILED 5/27/2020 3/29/2011 7/6/2015 KEN03 KRS INS PYRAMIS NON-US GROWTH

SILVER WHEATON CORP. FILED 5/27/2020 3/29/2011 7/6/2015 KEN07 KRS INS ARTIO GLOBAL

SILVER WHEATON CORP. FILED 5/27/2020 3/29/2011 7/6/2015 KEN08 KRS PEN ARTIO GLB EQ

SILVER WHEATON CORP. FILED 5/27/2020 3/29/2011 7/6/2015 KEN05 KRS INSURANCE TRANSITION AC

SILVER WHEATON CORP. FILED 5/28/2020 3/30/2011 7/6/2015 KR3F2901002 NON-US TRANS ACCT

SILVER WHEATON CORP. FILED 5/28/2020 3/30/2011 7/6/2015 KR2F2901002 NON-US TRANS ACCT

SPECTRUM PHARMACEUTICALS, INC. (2016) (D. NEV.) FILED 6/1/2020 1/31/2013 9/16/2016 KR2F1002002 NTGI STRUCTURED

SPECTRUM PHARMACEUTICALS, INC. (2016) (D. NEV.) FILED 6/1/2020 1/31/2013 9/16/2016 KR3F1002002 NTGI STRUCTURED

COMMUNITY HEALTH SYSTEMS, INC. (2011) FILED 6/23/2020 7/27/2006 10/26/2011 KR2F1901002 STATE STREET TRANSITION

COMMUNITY HEALTH SYSTEMS, INC. (2011) FILED 6/23/2020 7/27/2006 10/26/2011 KR3F1902002 S&P 500 INDEX

COMMUNITY HEALTH SYSTEMS, INC. (2011) FILED 6/23/2020 7/27/2006 10/26/2011 KR2F1902002 S&P 500 INDEX

FIRST SOLAR, INC. FILED 6/23/2020 4/29/2008 5/29/2012 2606488 ZZKRS PEN INVESCO US QUANT C-S

GT Advanced Technologies Inc. (Apple, Inc.) FILED 6/29/2020 11/5/2013 10/6/2014 KR3F1003002 SYSTEMATIC

GT Advanced Technologies Inc. (Apple, Inc.) FILED 6/29/2020 11/5/2013 10/6/2014 KR2F1003002 SYSTEMATIC

#NTAC:3NS-20
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Trans Code
Link Ref

Shares/Par
Security ID

Description
Broker
Transaction No./Client Ref No.

Trade Date
C. Settle Date

Reported Date

Price Cost
Local/Base

Amount
Local/Base

Net Gain/Loss
Local/BaseLocal/Base

TOTAL FUND - KR2G00000000

USD
REVISED6/30/2020-3/31/2020

IACS0008Report ID :
Base Currency :

Status :

Transaction Detail
Reported By Transaction Category

CLASS ACTIONS

CASH & CASH EQUIVALENTS

U.S. DOLLAR

KR2F10020002: NTGI STRUCTURED
20200331S000760 000000000003

NA9123459

0.000CD 2-17-CV-02025-JCJWALTER INVEST

MENT MANAGEMENT CORP. (2017) D

3/31/2020

3/31/2020/

176.67176.67 176.670.000000

176.67176.67 176.670.000000
Gain/Loss Local Amounts: 176.67 Long

Gain/Loss Base Amounts: 176.67 Long

KR2F10090002: INVESCO
20200401S000010 000000000004

NA9123459

0.000CD 5-17-CV-00373-LHKYAHOO INC. (2

017) Distribution 1ST DISTRIBU

4/1/2020

4/1/2020/

582.29582.29 582.290.000000

582.29582.29 582.290.000000
Gain/Loss Local Amounts: 582.29 Long

Gain/Loss Base Amounts: 582.29 Long

KR2F90010002: CASH ACCOUNT KR2
20200402S000030 34900860

NA9123459

0.000CD BIG LOTS 03/01/12 - 11/20/12 C

LASS ACTION PROCEEDS

4/1/2020

4/1/2020/

33,962.2833,962.28 33,962.280.000000

33,962.2833,962.28 33,962.280.000000
Gain/Loss Local Amounts: 33,962.28 Long

Gain/Loss Base Amounts: 33,962.28 Long

KR2F90010002: CASH ACCOUNT KR2
20200402S000040 34900860

NA9123459

0.000CD BIG LOTS 03/01/12 - 11/20/12 C

LASS ACTION PROCEEDS

4/1/2020

4/1/2020/

7,536.367,536.36 7,536.360.000000

7,536.367,536.36 7,536.360.000000
Gain/Loss Local Amounts: 7,536.36 Long

Gain/Loss Base Amounts: 7,536.36 Long

KR2F90010002: CASH ACCOUNT KR2
20200402S000050 34900860

NA9123459

0.000CD BIG LOTS 03/01/12 - 11/20/12 C

LASS ACTION PROCEEDS

4/1/2020

4/1/2020/

31,589.0431,589.04 31,589.040.000000

31,589.0431,589.04 31,589.040.000000
Gain/Loss Local Amounts: 31,589.04 Long

Gain/Loss Base Amounts: 31,589.04 Long

KR2F19020002: S&P 500 INDEX
20200402S000130 34900860

NA9123459

0.000CD BIG LOTS 03/01/12 - 11/20/12 C

LASS ACTION PROCEEDS

4/1/2020

4/1/2020/

1,140.261,140.26 1,140.260.000000

1,140.261,140.26 1,140.260.000000
Gain/Loss Local Amounts: 1,140.26 Long

Gain/Loss Base Amounts: 1,140.26 Long
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Trans Code
Link Ref

Shares/Par
Security ID

Description
Broker
Transaction No./Client Ref No.

Trade Date
C. Settle Date

Reported Date

Price Cost
Local/Base

Amount
Local/Base

Net Gain/Loss
Local/BaseLocal/Base

TOTAL FUND - KR2G00000000

USD
REVISED6/30/2020-3/31/2020

IACS0008Report ID :
Base Currency :

Status :

Transaction Detail
Reported By Transaction Category

KR2F19020002: S&P 500 INDEX
20200422S000090 35018851

NA9123459

0.000CD ST JUDE MEDICAL CLASS ACTION P

ROCEEDS 02/04/10 - 02/19/13

4/22/2020

4/22/2020/

86.7286.72 86.720.000000

86.7286.72 86.720.000000
Gain/Loss Local Amounts: 86.72 Long

Gain/Loss Base Amounts: 86.72 Long

KR2F10020002: NTGI STRUCTURED
20200422S000110 000000000012

NA9123459

0.000CD A-17-758912-BCLUBCORP HOLDINGS

INC. Distribution 1ST DISTRIB

4/22/2020

4/22/2020/

362.68362.68 362.680.000000

362.68362.68 362.680.000000
Gain/Loss Local Amounts: 362.68 Long

Gain/Loss Base Amounts: 362.68 Long

KR2F90010002: CASH ACCOUNT KR2
20200529S000130 000000000000

NA9123459

0.000CD 1-17-cv-00012-DAK-EJFVISTA OUT

DOOR INC. Distribution 1ST DIS

5/29/2020

5/29/2020/

7,959.377,959.37 7,959.370.000000

7,959.377,959.37 7,959.370.000000
Gain/Loss Local Amounts: 7,959.37 Long

Gain/Loss Base Amounts: 7,959.37 Long

KR2F10090002: INVESCO
20200602S000030 000000000012

NA9123459

0.000CD 316-CV-00783-KSANTANDER CONSUM

ER USA HOLDINGS INC. (2016)(UP

6/2/2020

6/2/2020/

5,729.385,729.38 5,729.380.000000

5,729.385,729.38 5,729.380.000000
Gain/Loss Local Amounts: 5,729.38 Long

Gain/Loss Base Amounts: 5,729.38 Long

TOTAL U.S. DOLLAR CASH & CASH EQUIVALENTS:
89,125.0589,125.05 89,125.05
89,125.0589,125.05 89,125.05

TOTAL  CASH & CASH EQUIVALENTS CLASS ACTIONS: 89,125.05 89,125.05 89,125.05

TOTAL  CLASS ACTIONS: 89,125.0589,125.0589,125.05

TOTAL TRANSACTIONS BASE: 89,125.0589,125.05 89,125.05
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Trans Code
Link Ref

Shares/Par
Security ID

Description
Broker
Transaction No./Client Ref No.

Trade Date
C. Settle Date

Reported Date

Price Cost
Local/Base

Amount
Local/Base

Net Gain/Loss
Local/BaseLocal/Base

TOTAL FUND - KR3G00000000

USD
REVISED6/30/2020-3/31/2020

IACS0008Report ID :
Base Currency :

Status :

Transaction Detail
Reported By Transaction Category

CLASS ACTIONS

CASH & CASH EQUIVALENTS

U.S. DOLLAR

KR3F10120002: RIVER ROAD FAV
20200331S000150 000000000003

NA9123459

0.000CD 1-17-cv-00012-DAK-EJFVISTA OUT

DOOR INC. Distribution 1ST DIS

3/31/2020

3/31/2020/

3,396.983,396.98 3,396.980.000000

3,396.983,396.98 3,396.980.000000
Gain/Loss Local Amounts: 3,396.98 Long

Gain/Loss Base Amounts: 3,396.98 Long

KR3F10020002: NTGI STRUCTURED
20200331S000720 000000000003

NA9123459

0.000CD 2-17-CV-02025-JCJWALTER INVEST

MENT MANAGEMENT CORP. (2017) D

3/31/2020

3/31/2020/

82.9582.95 82.950.000000

82.9582.95 82.950.000000
Gain/Loss Local Amounts: 82.95 Long

Gain/Loss Base Amounts: 82.95 Long

KR3F90010002: CASH ACCOUNT KR3
20200402S000030 34900860

NA9123459

0.000CD BIG LOTS 03/01/12 - 11/20/12 C

LASS ACTION PROCEEDS

4/1/2020

4/1/2020/

11,378.8611,378.86 11,378.860.000000

11,378.8611,378.86 11,378.860.000000
Gain/Loss Local Amounts: 11,378.86 Long

Gain/Loss Base Amounts: 11,378.86 Long

KR3F90010002: CASH ACCOUNT KR3
20200402S000040 34900860

NA9123459

0.000CD BIG LOTS 03/01/12 - 11/20/12 C

LASS ACTION PROCEEDS

4/1/2020

4/1/2020/

16,993.6816,993.68 16,993.680.000000

16,993.6816,993.68 16,993.680.000000
Gain/Loss Local Amounts: 16,993.68 Long

Gain/Loss Base Amounts: 16,993.68 Long

KR3F19020002: S&P 500 INDEX
20200402S000130 34900860

NA9123459

0.000CD BIG LOTS 03/01/12 - 11/20/12 C

LASS ACTION PROCEEDS

4/1/2020

4/1/2020/

168.80168.80 168.800.000000

168.80168.80 168.800.000000
Gain/Loss Local Amounts: 168.80 Long

Gain/Loss Base Amounts: 168.80 Long

KR3F10020002: NTGI STRUCTURED
20200402S000400 34909451

NA9123459

0.000CD BAXANO SURGICAL INC 02/20/09 -

01/31/12 CLASS ACTION PROCEED

4/2/2020

4/2/2020/

95.4395.43 95.430.000000

95.4395.43 95.430.000000
Gain/Loss Local Amounts: 95.43 Long

Gain/Loss Base Amounts: 95.43 Long
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Trans Code
Link Ref

Shares/Par
Security ID

Description
Broker
Transaction No./Client Ref No.

Trade Date
C. Settle Date

Reported Date

Price Cost
Local/Base

Amount
Local/Base

Net Gain/Loss
Local/BaseLocal/Base

TOTAL FUND - KR3G00000000

USD
REVISED6/30/2020-3/31/2020

IACS0008Report ID :
Base Currency :

Status :

Transaction Detail
Reported By Transaction Category

KR3F10020002: NTGI STRUCTURED
20200422S000110 000000000012

NA9123459

0.000CD A-17-758912-BCLUBCORP HOLDINGS

INC. Distribution 1ST DISTRIB

4/22/2020

4/22/2020/

144.86144.86 144.860.000000

144.86144.86 144.860.000000
Gain/Loss Local Amounts: 144.86 Long

Gain/Loss Base Amounts: 144.86 Long

KR3F10020002: NTGI STRUCTURED
20200518S000170 000000000000

NA9123459

0.000CD THORATEC CORPORATION (2014)THO

RATEC CORPORATION (2014) Distr

5/18/2020

5/18/2020/

20.2720.27 20.270.000000

20.2720.27 20.270.000000
Gain/Loss Local Amounts: 20.27 Long

Gain/Loss Base Amounts: 20.27 Long

KR3F90010002: CASH ACCOUNT KR3
20200619S000040 000000000601

NA9123459

0.000CD 4-10-md-02185BP P.L.C. (2010)

(S.D. TEX.) (CONSOLIDATED ACTI

6/19/2020

6/19/2020/

89.8389.83 89.830.000000

89.8389.83 89.830.000000
Gain/Loss Local Amounts: 89.83 Long

Gain/Loss Base Amounts: 89.83 Long

TOTAL U.S. DOLLAR CASH & CASH EQUIVALENTS:
32,371.6632,371.66 32,371.66
32,371.6632,371.66 32,371.66

TOTAL  CASH & CASH EQUIVALENTS CLASS ACTIONS: 32,371.66 32,371.66 32,371.66

TOTAL  CLASS ACTIONS: 32,371.6632,371.6632,371.66

TOTAL TRANSACTIONS BASE: 32,371.6632,371.66 32,371.66
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InvestmentCommitmentEnding ValuationEnding Adjusted ValuationPeriod ContributionsBeginning Adjusted ValuationPeriod DistributionsIRRAdjustments All Portfolio Investments Adjustments Adjusted Ending Value (Point to Point)4/1/2020 - 6/30/2020Unann. IRRBeginning ValuationGroupBy1GroupBy2GroupBy3 USD

All Portfolio Investments 

TWR

Base Currency: USD

ADJUSTED ENDING VALUE POINT TO POINT (4/1/2020 - 6/30/2020)

Unann.
IRR

Ending
ValuationInvestment

Period
Contributions Adjustments

Ending
Adjusted
Valuation

Beginning
Adjusted
Valuation

IRRCommitment
Beginning
Valuation Adjustments

Period
Distributions

1

Kentucky Retirement Systems - Pension Fund

Adams Street SPC II A1Kentucky Retirement Systems - Pension Fund175,000,000 N/A 0 0 12,173,804 0 N/A 12,173,804 12,173,804 0.00 0.00Adams Street SPC II A1Kentucky Retirement Systems - Pension Fund
Adams Street SPC II B1Kentucky Retirement Systems - Pension Fund175,000,000 N/A 0 0 12,173,805 0 N/A 12,173,805 12,173,805 0.00 0.00Adams Street SPC II B1Kentucky Retirement Systems - Pension Fund
AMERRA Agri Fund II, LPKentucky Retirement Systems - Pension Fund40,100,000 24,582,383 0 24,582,383 0 0 24,582,383 0 24,582,383 0.00 0.00AMERRA Agri Fund II, LPKentucky Retirement Systems - Pension Fund
AMERRA-KRS Agri Holding Company, LPKentucky Retirement Systems - Pension Fund65,000,000 48,618,176 0 48,618,176 970,149 377,648 48,618,176 592,501 49,210,677 0.00 0.00AMERRA-KRS Agri Holding Company, LPKentucky Retirement Systems - Pension Fund
Arbor Capital II, L.P.Kentucky Retirement Systems - Pension Fund22,500,000 70,166 0 70,166 0 0 70,166 0 70,166 0.00 0.00Arbor Capital II, L.P.Kentucky Retirement Systems - Pension Fund
Arcano KRS Fund I, L.P.Kentucky Retirement Systems - Pension Fund36,000,000 23,313,640 0 23,313,640 0 0 23,313,640 0 23,313,640 0.00 0.00Arcano KRS Fund I, L.P.Kentucky Retirement Systems - Pension Fund
Ares Special Situations Fund IV, L.P.Kentucky Retirement Systems - Pension Fund26,192,000 21,842,017 0 21,842,017 0 76,446 21,842,017 -76,446 21,765,571 0.00 0.00Ares Special Situations Fund IV, L.P.Kentucky Retirement Systems - Pension Fund
Barings Euro Real Estate IIKentucky Retirement Systems - Pension Fund167,068,563 N/A 0 0 0 0 N/A 0 0 N/A N/ABarings Euro Real Estate IIKentucky Retirement Systems - Pension Fund
Barings Real Estate European Value Add I SCSpKentucky Retirement Systems - Pension Fund117,930,750 43,922,596 0 43,922,596 3,217,416 0 43,922,596 4,357,673 48,280,269 2.46 2.46Barings Real Estate European Value Add I
SCSp

Kentucky Retirement Systems - Pension Fund

Bay Hills Capital I, L.P.Kentucky Retirement Systems - Pension Fund67,500,000 8,923,050 0 8,923,050 0 0 8,923,050 0 8,923,050 0.00 0.00Bay Hills Capital I, L.P.Kentucky Retirement Systems - Pension Fund
Bay Hills Capital III, L.P.Kentucky Retirement Systems - Pension Fund51,250,000 59,193,622 -1,499,373 57,694,249 571,463 735,960 59,193,622 -1,663,870 57,529,752 0.00 0.00Bay Hills Capital III, L.P.Kentucky Retirement Systems - Pension Fund
Bay Hills Emerging Partners II LPKentucky Retirement Systems - Pension Fund45,000,000 86,460,237 -4,040,100 82,420,137 159,880 1,757,380 86,460,237 -5,637,600 80,822,637 0.00 0.00Bay Hills Emerging Partners II LPKentucky Retirement Systems - Pension Fund
Bay Hills Emerging Partners II-B LPKentucky Retirement Systems - Pension Fund45,000,000 64,253,840 342,000 64,595,840 0 0 64,253,840 342,000 64,595,840 0.00 0.00Bay Hills Emerging Partners II-B LPKentucky Retirement Systems - Pension Fund
BDCM Opportunity Fund IV, L.P.Kentucky Retirement Systems - Pension Fund35,580,000 36,680,435 0 36,680,435 1,120,499 883,299 36,680,435 237,200 36,917,635 0.00 0.00BDCM Opportunity Fund IV, L.P.Kentucky Retirement Systems - Pension Fund
Blackstone Capital Partners V, L.P.Kentucky Retirement Systems - Pension Fund47,174,735 2,161,313 0 2,161,313 0 0 2,161,313 0 2,161,313 0.00 0.00Blackstone Capital Partners V, L.P.Kentucky Retirement Systems - Pension Fund
Blackstone Capital Partners VI, L.P.Kentucky Retirement Systems - Pension Fund60,000,000 32,929,827 0 32,929,827 141,201 3,577,499 32,929,827 -3,460,494 29,469,333 -0.08 -0.08Blackstone Capital Partners VI, L.P.Kentucky Retirement Systems - Pension Fund
Blue Torch Credit Opportunities Fund II LPKentucky Retirement Systems - Pension Fund140,000,000 N/A 0 0 0 0 N/A 0 0 N/A N/ABlue Torch Credit Opportunities Fund II LPKentucky Retirement Systems - Pension Fund
BSP Co-Invest Vehicle K LPKentucky Retirement Systems - Pension Fund 0 11,778,830 0 11,778,830 559,207 229,329 11,778,830 329,878 12,108,708 0.00 0.00BSP Co-Invest Vehicle K LPKentucky Retirement Systems - Pension Fund
BSP Private Credit FundKentucky Retirement Systems - Pension Fund100,000,000 90,818,545 0 90,818,545 0 18,929,669 90,818,545 -18,929,669 71,888,876 0.00 0.00BSP Private Credit FundKentucky Retirement Systems - Pension Fund
BTG Pactual Brazil Timberland Fund IKentucky Retirement Systems - Pension Fund34,500,000 22,961,217 0 22,961,217 0 0 22,961,217 0 22,961,217 0.00 0.00BTG Pactual Brazil Timberland Fund IKentucky Retirement Systems - Pension Fund
Camelot Opportunities Fund, L.P.Kentucky Retirement Systems - Pension Fund23,400,000 8,144,591 0 8,144,591 0 0 8,144,591 0 8,144,591 0.00 0.00Camelot Opportunities Fund, L.P.Kentucky Retirement Systems - Pension Fund
Cerberus KRS Levered Loan Opportunities Fund, L.P.Kentucky Retirement Systems - Pension Fund140,000,000 120,425,067 0 120,425,067 0 0 123,224,503 0 123,224,503 2.32 2.32Cerberus KRS Levered Loan Opportunities
Fund, L.P.

Kentucky Retirement Systems - Pension Fund

Columbia Captal Equity Partners IV, L.P.Kentucky Retirement Systems - Pension Fund27,000,000 3,323,577 0 3,323,577 0 0 3,323,577 0 3,323,577 0.00 0.00Columbia Captal Equity Partners IV, L.P.Kentucky Retirement Systems - Pension Fund
Crestview Partners II, L.P.Kentucky Retirement Systems - Pension Fund67,500,000 23,369,446 0 23,369,446 844,826 1,369,077 23,369,446 -524,251 22,845,195 0.00 0.00Crestview Partners II, L.P.Kentucky Retirement Systems - Pension Fund
Crestview Partners III, L.P.Kentucky Retirement Systems - Pension Fund39,000,000 17,668,657 0 17,668,657 3,011,032 0 17,668,657 3,011,032 20,679,689 0.00 0.00Crestview Partners III, L.P.Kentucky Retirement Systems - Pension Fund
CS Adjacent Investment Partners Parallel LPKentucky Retirement Systems - Pension Fund140,000,000 38,211,911 0 38,211,911 9,697,488 327,875 38,211,911 9,369,613 47,581,524 0.00 0.00CS Adjacent Investment Partners Parallel
LP

Kentucky Retirement Systems - Pension Fund

CVC European Equity Partners VI, L.P.Kentucky Retirement Systems - Pension Fund24,620,312 26,717,510 0 26,717,510 0 0 26,717,510 630,653 27,348,163 2.36 2.36CVC European Equity Partners VI, L.P.Kentucky Retirement Systems - Pension Fund
DAG Ventures II, L.P.Kentucky Retirement Systems - Pension Fund27,000,000 2,075,747 0 2,075,747 0 0 2,075,747 0 2,075,747 0.00 0.00DAG Ventures II, L.P.Kentucky Retirement Systems - Pension Fund
DAG Ventures III, L.P.Kentucky Retirement Systems - Pension Fund27,000,000 2,642,535 0 2,642,535 0 0 2,642,535 0 2,642,535 0.00 0.00DAG Ventures III, L.P.Kentucky Retirement Systems - Pension Fund
DAG Ventures IV, L.P.Kentucky Retirement Systems - Pension Fund90,000,000 48,508,228 0 48,508,228 0 0 48,508,228 0 48,508,228 0.00 0.00DAG Ventures IV, L.P.Kentucky Retirement Systems - Pension Fund
DAG Ventures V, L.P.Kentucky Retirement Systems - Pension Fund 8,000,000 5,974,148 0 5,974,148 0 152,172 5,974,148 -152,172 5,821,976 0.00 0.00DAG Ventures V, L.P.Kentucky Retirement Systems - Pension Fund
DCM VI, L.P.Kentucky Retirement Systems - Pension Fund13,500,000 10,918,222 0 10,918,222 0 0 10,918,222 0 10,918,222 0.00 0.00DCM VI, L.P.Kentucky Retirement Systems - Pension Fund
DivcoWest Fund IVKentucky Retirement Systems - Pension Fund20,800,000 2,809,191 0 2,809,191 0 0 2,809,191 0 2,809,191 0.00 0.00DivcoWest Fund IVKentucky Retirement Systems - Pension Fund
Essex Woodlands Fund VIII, L.P.Kentucky Retirement Systems - Pension Fund22,500,000 9,506,605 0 9,506,605 0 0 9,506,605 0 9,506,605 0.00 0.00Essex Woodlands Fund VIII, L.P.Kentucky Retirement Systems - Pension Fund

Page 1

Calculation follows the “Nominalize Short Term IRR Values” preference1

5-Aug-2020 15:19:32Generated on

Special Called Investment Committee Meeting - Addendum - Standard Reports

500



All Portfolio Investments 

TWR

Base Currency: USD

ADJUSTED ENDING VALUE POINT TO POINT (4/1/2020 - 6/30/2020)

Unann.
IRR

Ending
ValuationInvestment

Period
Contributions Adjustments

Ending
Adjusted
Valuation

Beginning
Adjusted
Valuation

IRRCommitment
Beginning
Valuation Adjustments

Period
Distributions

1

Kentucky Retirement Systems - Pension Fund

Fundamental Partners III LPKentucky Retirement Systems - Pension Fund70,000,000 62,537,689 0 62,537,689 0 3,172,204 62,537,689 -3,172,204 59,365,485 0.00 0.00Fundamental Partners III LPKentucky Retirement Systems - Pension Fund
Green Equity Investors IV, L.P.Kentucky Retirement Systems - Pension Fund67,500,000 0 0 0 0 0 0 0 0 N/A N/AGreen Equity Investors IV, L.P.Kentucky Retirement Systems - Pension Fund
Green Equity Investors V, L.P.Kentucky Retirement Systems - Pension Fund90,000,000 30,067,967 0 30,067,967 0 0 30,067,967 0 30,067,967 0.00 0.00Green Equity Investors V, L.P.Kentucky Retirement Systems - Pension Fund
Green Equity Investors VI, L.P.Kentucky Retirement Systems - Pension Fund32,000,000 31,796,495 0 31,796,495 514,566 169,122 31,796,495 345,444 32,141,939 0.00 0.00Green Equity Investors VI, L.P.Kentucky Retirement Systems - Pension Fund
Green Equity Investors VII LPKentucky Retirement Systems - Pension Fund25,000,000 21,914,130 0 21,914,130 1,873,200 0 21,914,130 1,873,200 23,787,330 0.00 0.00Green Equity Investors VII LPKentucky Retirement Systems - Pension Fund
Greenfield Acquisition Partners VI, L.P.Kentucky Retirement Systems - Pension Fund38,100,000 702,018 0 702,018 0 159,375 702,018 -159,375 542,643 0.00 0.00Greenfield Acquisition Partners VI, L.P.Kentucky Retirement Systems - Pension Fund
Greenfield Acquisition Partners VII, L.P.Kentucky Retirement Systems - Pension Fund27,800,000 18,915,638 0 18,915,638 0 0 18,915,638 0 18,915,638 0.00 0.00Greenfield Acquisition Partners VII, L.P.Kentucky Retirement Systems - Pension Fund
GTCR Fund IX-A, L.P.Kentucky Retirement Systems - Pension Fund63,000,000 172,153 -211,743 -39,590 0 0 172,153 -211,743 -39,590 0.00 0.00GTCR Fund IX-A, L.P.Kentucky Retirement Systems - Pension Fund
H.I.G. BioVentures II, L.P.Kentucky Retirement Systems - Pension Fund13,500,000 14,966,796 0 14,966,796 825,569 0 14,966,796 825,569 15,792,365 0.00 0.00H.I.G. BioVentures II, L.P.Kentucky Retirement Systems - Pension Fund
H.I.G. Capital Partner V, L.P.Kentucky Retirement Systems - Pension Fund13,100,000 12,959,947 0 12,959,947 1,052,667 1,127,837 12,959,947 -75,170 12,884,777 0.00 0.00H.I.G. Capital Partner V, L.P.Kentucky Retirement Systems - Pension Fund
H.I.G. Ventures II, L.P.Kentucky Retirement Systems - Pension Fund18,000,000 5,687,953 0 5,687,953 0 0 5,687,953 0 5,687,953 0.00 0.00H.I.G. Ventures II, L.P.Kentucky Retirement Systems - Pension Fund
H&F Spock I LPKentucky Retirement Systems - Pension Fund 3,250,153 5,930,261 0 5,930,261 8,853 0 5,930,261 8,853 5,939,114 0.00 0.00H&F Spock I LPKentucky Retirement Systems - Pension Fund
Harvest Partners V, L.P.Kentucky Retirement Systems - Pension Fund36,000,000 131,288 0 131,288 0 0 131,288 0 131,288 0.00 0.00Harvest Partners V, L.P.Kentucky Retirement Systems - Pension Fund
Harvest Partners VI, L.P.Kentucky Retirement Systems - Pension Fund28,400,000 12,604,786 0 12,604,786 820,571 2,173,599 12,604,786 -1,353,028 11,251,758 0.00 0.00Harvest Partners VI, L.P.Kentucky Retirement Systems - Pension Fund
Harvest Partners VII LPKentucky Retirement Systems - Pension Fund20,000,000 18,754,482 0 18,754,482 404,506 1,089,479 18,754,482 -684,973 18,069,509 0.00 0.00Harvest Partners VII LPKentucky Retirement Systems - Pension Fund
Hellman and Friedman Capital Partners VI, L.P.Kentucky Retirement Systems - Pension Fund20,000,000 744,426 0 744,426 0 0 744,426 0 744,426 0.00 0.00Hellman and Friedman Capital Partners VI,
L.P.

Kentucky Retirement Systems - Pension Fund

Horsley Bridge International Fund V, L.P.Kentucky Retirement Systems - Pension Fund45,000,000 82,352,344 0 82,352,344 0 1,378,041 82,352,344 -1,378,041 80,974,303 0.00 0.00Horsley Bridge International Fund V, L.P.Kentucky Retirement Systems - Pension Fund
IFM US Infrastructure Debt FundKentucky Retirement Systems - Pension Fund70,000,000 41,396,021 0 41,396,021 2,675,635 842,524 41,396,021 1,833,111 43,229,132 0.00 0.00IFM US Infrastructure Debt FundKentucky Retirement Systems - Pension Fund
Institutional Venture Partners XI, L.P.Kentucky Retirement Systems - Pension Fund 0 0 0 0 0 0 0 0 0 N/A N/AInstitutional Venture Partners XI, L.P.Kentucky Retirement Systems - Pension Fund
Institutional Venture Partners XII, L.P.Kentucky Retirement Systems - Pension Fund27,000,000 5,536,767 0 5,536,767 0 0 5,536,767 0 5,536,767 0.00 0.00Institutional Venture Partners XII, L.P.Kentucky Retirement Systems - Pension Fund
JW Childs Equity Partners III, L.P.Kentucky Retirement Systems - Pension Fund36,000,000 20,678 0 20,678 0 0 20,678 0 20,678 0.00 0.00JW Childs Equity Partners III, L.P.Kentucky Retirement Systems - Pension Fund
Kayne Anderson Energy Fund VII LPKentucky Retirement Systems - Pension Fund50,000,000 11,415,651 0 11,415,651 3,000,000 4,631 11,415,651 2,995,369 14,411,020 0.00 0.00Kayne Anderson Energy Fund VII LPKentucky Retirement Systems - Pension Fund
KCP IV Co-InvestKentucky Retirement Systems - Pension Fund13,320,559 5,020,938 0 5,020,938 0 0 5,020,938 118,517 5,139,455 2.36 2.36KCP IV Co-InvestKentucky Retirement Systems - Pension Fund
Keyhaven Capital Partners Fund III, L.P.Kentucky Retirement Systems - Pension Fund28,339,535 18,551,349 0 18,551,349 448,613 1,179,355 18,551,349 -296,364 18,254,985 2.37 2.37Keyhaven Capital Partners Fund III, L.P.Kentucky Retirement Systems - Pension Fund
Keyhaven Capital Partners IV LPKentucky Retirement Systems - Pension Fund13,320,559 4,345,562 0 4,345,562 786,756 0 4,345,562 895,970 5,241,533 2.38 2.38Keyhaven Capital Partners IV LPKentucky Retirement Systems - Pension Fund
Levine Leichtman Capital Partners V, L.P.Kentucky Retirement Systems - Pension Fund46,000,000 40,259,118 0 40,259,118 0 155,244 40,259,118 -155,244 40,103,874 0.00 0.00Levine Leichtman Capital Partners V, L.P.Kentucky Retirement Systems - Pension Fund
Levine Leichtman Capital Partners VI LPKentucky Retirement Systems - Pension Fund37,500,000 12,652,522 0 12,652,522 0 46,548 12,652,522 -46,548 12,605,974 0.00 0.00Levine Leichtman Capital Partners VI LPKentucky Retirement Systems - Pension Fund
Lubert Adler VIIKentucky Retirement Systems - Pension Fund34,750,000 26,946,940 0 26,946,940 0 0 26,946,940 0 26,946,940 0.00 0.00Lubert Adler VIIKentucky Retirement Systems - Pension Fund
Lubert-Adler Real Estate Fund VII-B LPKentucky Retirement Systems - Pension Fund36,750,000 31,774,402 0 31,774,402 0 0 31,774,402 0 31,774,402 0.00 0.00Lubert-Adler Real Estate Fund VII-B LPKentucky Retirement Systems - Pension Fund
Magentar MTP Energy Opportunities Fund II LLCKentucky Retirement Systems - Pension Fund37,500,000 24,712,659 0 24,712,659 0 2,931,029 24,712,659 -2,931,029 21,781,630 0.00 0.00Magentar MTP Energy Opportunities Fund
II LLC

Kentucky Retirement Systems - Pension Fund

MatlinPatterson Global Opportunities PartnersKentucky Retirement Systems - Pension Fund45,000,000 0 0 0 0 0 0 0 0 N/A N/AMatlinPatterson Global Opportunities
Partners

Kentucky Retirement Systems - Pension Fund

MatlinPatterson Global Opportunities Partners IIKentucky Retirement Systems - Pension Fund45,000,000 1,469,392 0 1,469,392 0 0 1,469,392 0 1,469,392 0.00 0.00MatlinPatterson Global Opportunities
Partners II

Kentucky Retirement Systems - Pension Fund
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Kentucky Retirement Systems - Pension Fund

MatlinPatterson Global Opportunities Partners IIIKentucky Retirement Systems - Pension Fund45,000,000 5,752,660 0 5,752,660 0 0 5,752,660 0 5,752,660 0.00 0.00MatlinPatterson Global Opportunities
Partners III

Kentucky Retirement Systems - Pension Fund

Merit Mezzanine Fund IV, L.P.Kentucky Retirement Systems - Pension Fund27,000,000 196,154 0 196,154 0 0 196,154 0 196,154 0.00 0.00Merit Mezzanine Fund IV, L.P.Kentucky Retirement Systems - Pension Fund
Mesa West Core Lending Fund, LPKentucky Retirement Systems - Pension Fund57,500,000 59,718,503 0 59,718,503 0 0 59,718,503 0 59,718,503 0.00 0.00Mesa West Core Lending Fund, LPKentucky Retirement Systems - Pension Fund
Mesa West Real Estate Income Fund IIKentucky Retirement Systems - Pension Fund 9,999,999 0 0 0 0 0 0 0 0 N/A N/AMesa West Real Estate Income Fund IIKentucky Retirement Systems - Pension Fund
Mesa West Real Estate Income Fund IV LPKentucky Retirement Systems - Pension Fund36,000,000 22,209,727 0 22,209,727 0 0 22,209,727 0 22,209,727 0.00 0.00Mesa West Real Estate Income Fund IV LPKentucky Retirement Systems - Pension Fund
MHR Institutional Partners III, L.P.Kentucky Retirement Systems - Pension Fund 0 0 0 0 0 0 0 0 0 N/A N/AMHR Institutional Partners III, L.P.Kentucky Retirement Systems - Pension Fund
MiddleGround Partners I LPKentucky Retirement Systems - Pension Fund50,000,000 16,500,241 0 16,500,241 0 0 16,500,241 0 16,500,241 0.00 0.00MiddleGround Partners I LPKentucky Retirement Systems - Pension Fund
Mill Road Capital I, L.P.Kentucky Retirement Systems - Pension Fund27,000,000 6,599,003 0 6,599,003 0 0 6,599,003 0 6,599,003 0.00 0.00Mill Road Capital I, L.P.Kentucky Retirement Systems - Pension Fund
New Mountain Partners II, L.P.Kentucky Retirement Systems - Pension Fund25,000,000 389,597 0 389,597 0 0 389,597 0 389,597 0.00 0.00New Mountain Partners II, L.P.Kentucky Retirement Systems - Pension Fund
New Mountain Partners III, L.P.Kentucky Retirement Systems - Pension Fund33,750,000 23,423,816 0 23,423,816 0 1,747,985 23,423,816 -1,747,985 21,675,831 0.00 0.00New Mountain Partners III, L.P.Kentucky Retirement Systems - Pension Fund
New Mountain Partners IV, L.P.Kentucky Retirement Systems - Pension Fund32,800,000 25,248,105 0 25,248,105 0 286,173 25,248,105 -286,173 24,961,932 0.00 0.00New Mountain Partners IV, L.P.Kentucky Retirement Systems - Pension Fund
Oak Hill Capital Partners II, L.P.Kentucky Retirement Systems - Pension Fund67,500,000 856,157 0 856,157 0 0 856,157 0 856,157 0.00 0.00Oak Hill Capital Partners II, L.P.Kentucky Retirement Systems - Pension Fund
Oak Hill Capital Partners III, L.P.Kentucky Retirement Systems - Pension Fund33,750,000 5,385,132 0 5,385,132 283,311 283,311 5,385,132 0 5,385,132 0.00 0.00Oak Hill Capital Partners III, L.P.Kentucky Retirement Systems - Pension Fund
Oberland Capital Healthcare LPKentucky Retirement Systems - Pension Fund34,500,000 7,622,075 0 7,622,075 0 0 7,622,075 0 7,622,075 0.00 0.00Oberland Capital Healthcare LPKentucky Retirement Systems - Pension Fund
OCM Opportunities Fund VIIb, L.P.Kentucky Retirement Systems - Pension Fund 0 0 0 0 0 0 0 0 0 N/A N/AOCM Opportunities Fund VIIb, L.P.Kentucky Retirement Systems - Pension Fund
Patron Capital V LPKentucky Retirement Systems - Pension Fund40,433,400 15,668,245 0 15,668,245 2,459,326 0 15,668,245 2,920,812 18,589,057 2.64 2.64Patron Capital V LPKentucky Retirement Systems - Pension Fund
Riverside Capital Appreciation Fund VI, L.P.Kentucky Retirement Systems - Pension Fund35,500,000 17,604,304 0 17,604,304 0 0 17,604,304 0 17,604,304 0.00 0.00Riverside Capital Appreciation Fund VI, L.P.Kentucky Retirement Systems - Pension Fund
Rubenstein Properties Fund IIKentucky Retirement Systems - Pension Fund20,800,000 15,860,590 0 15,860,590 1,151,068 0 15,860,590 1,151,068 17,011,658 0.00 0.00Rubenstein Properties Fund IIKentucky Retirement Systems - Pension Fund
Secondary Opportunities Fund III, L.P.Kentucky Retirement Systems - Pension Fund25,000,000 18,015,422 0 18,015,422 0 755,985 18,015,422 -755,838 17,259,584 0.00 0.00Secondary Opportunities Fund III, L.P.Kentucky Retirement Systems - Pension Fund
Strategic Value Special Situations Fund IV LPKentucky Retirement Systems - Pension Fund43,300,000 17,030,928 0 17,030,928 7,361,000 0 17,030,928 7,361,000 24,391,928 0.00 0.00Strategic Value Special Situations Fund IV
LP

Kentucky Retirement Systems - Pension Fund

Sun Capital Partners IVKentucky Retirement Systems - Pension Fund 0 0 0 0 0 0 0 0 0 N/A N/ASun Capital Partners IVKentucky Retirement Systems - Pension Fund
Taurus Mining Finance Fund LLCKentucky Retirement Systems - Pension Fund45,100,000 24,467,431 0 24,467,431 0 871,845 24,467,431 -871,845 23,595,586 0.00 0.00Taurus Mining Finance Fund LLCKentucky Retirement Systems - Pension Fund
TCV VI, L.P.Kentucky Retirement Systems - Pension Fund 0 0 0 0 0 0 0 0 0 N/A N/ATCV VI, L.P.Kentucky Retirement Systems - Pension Fund
Tenaska Power Fund II, L.P.Kentucky Retirement Systems - Pension Fund27,000,000 774,498 0 774,498 0 0 774,498 0 774,498 0.00 0.00Tenaska Power Fund II, L.P.Kentucky Retirement Systems - Pension Fund
Triton Fund IV, L.P.Kentucky Retirement Systems - Pension Fund28,257,244 12,131,724 0 12,131,724 228,145 0 12,131,724 519,968 12,651,692 2.37 2.37Triton Fund IV, L.P.Kentucky Retirement Systems - Pension Fund
VantagePoint Venture Partners 2006, L.P.Kentucky Retirement Systems - Pension Fund27,000,000 6,048,161 0 6,048,161 0 0 6,048,161 0 6,048,161 0.00 0.00VantagePoint Venture Partners 2006, L.P.Kentucky Retirement Systems - Pension Fund
VantagePoint Venture Partners IV, L.P.Kentucky Retirement Systems - Pension Fund36,000,000 2,213,111 0 2,213,111 0 0 2,213,111 0 2,213,111 0.00 0.00VantagePoint Venture Partners IV, L.P.Kentucky Retirement Systems - Pension Fund
Vista Equity Partners III, L.P.Kentucky Retirement Systems - Pension Fund45,000,000 3,582,299 0 3,582,299 0 0 3,582,299 0 3,582,299 0.00 0.00Vista Equity Partners III, L.P.Kentucky Retirement Systems - Pension Fund
Vista Equity Partners IV, L.P.Kentucky Retirement Systems - Pension Fund27,000,000 15,615,567 0 15,615,567 0 0 15,615,567 0 15,615,567 0.00 0.00Vista Equity Partners IV, L.P.Kentucky Retirement Systems - Pension Fund
Vista Equity Partners VI LPKentucky Retirement Systems - Pension Fund25,000,000 29,016,045 0 29,016,045 464,939 495,022 29,016,045 -30,083 28,985,962 0.00 0.00Vista Equity Partners VI LPKentucky Retirement Systems - Pension Fund
Walton Street Real Estate Fund VI, LPKentucky Retirement Systems - Pension Fund36,000,000 11,282,426 0 11,282,426 0 0 11,282,426 0 11,282,426 0.00 0.00Walton Street Real Estate Fund VI, LPKentucky Retirement Systems - Pension Fund
Walton Street Real Estate Fund VII, LPKentucky Retirement Systems - Pension Fund38,120,000 8,923,004 0 8,923,004 68,374 68,374 8,923,004 0 8,923,004 0.00 0.00Walton Street Real Estate Fund VII, LPKentucky Retirement Systems - Pension Fund
Warburg, Pincus Private Equity IX, L.P.Kentucky Retirement Systems - Pension Fund50,000,000 1,917,909 0 1,917,909 0 0 1,917,909 0 1,917,909 0.00 0.00Warburg, Pincus Private Equity IX, L.P.Kentucky Retirement Systems - Pension Fund
Warburg, Pincus Private Equity X, L.P.Kentucky Retirement Systems - Pension Fund38,750,000 8,734,617 0 8,734,617 0 3,549,516 8,734,617 -3,549,516 5,185,101 0.00 0.00Warburg, Pincus Private Equity X, L.P.Kentucky Retirement Systems - Pension Fund
Wayzata Opportunities Fund II, L.P.Kentucky Retirement Systems - Pension Fund67,500,000 913,667 0 913,667 0 0 913,667 0 913,667 0.00 0.00Wayzata Opportunities Fund II, L.P.Kentucky Retirement Systems - Pension Fund
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Kentucky Retirement Systems - Pension Fund

Wayzata Opportunities Fund III, L.P.Kentucky Retirement Systems - Pension Fund35,500,000 5,346,726 0 5,346,726 0 0 5,346,726 0 5,346,726 0.00 0.00Wayzata Opportunities Fund III, L.P.Kentucky Retirement Systems - Pension Fund
Wayzata Opportunities Fund, L.P.Kentucky Retirement Systems - Pension Fund67,500,000 0 0 0 0 0 0 0 0 N/A N/AWayzata Opportunities Fund, L.P.Kentucky Retirement Systems - Pension Fund
White Oak Yield Spectrum Parallel Fund LPKentucky Retirement Systems - Pension Fund100,000,000 126,539,255 0 126,539,255 10,199,592 1,489,140 126,539,255 8,710,452 135,249,707 0.00 0.00White Oak Yield Spectrum Parallel Fund LPKentucky Retirement Systems - Pension Fund

Total: 0.3079,267,462 52,392,6941,953,323,584 1,961,532,236 24,627,830 1,986,160,0674,590,807,809 -5,409,2161,958,732,800 0.30Kentucky Retirement Systems - Pension Fund

Kentucky Retirement Systems - Pension FundAll All Total

0.3079,267,462 52,392,6941,953,323,584 1,961,532,236 24,627,830 1,986,160,067-5,409,2161,958,732,800 0.304,590,807,809Total Investments:104

All All TotalAll
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Kentucky Retirement Systems - Insurance Fund

Adams Street SPC II A1Kentucky Retirement Systems - Insurance Fund75,000,000 N/A 0 0 5,217,345 0 N/A 5,217,345 5,217,345 0.00 0.00Adams Street SPC II A1Kentucky Retirement Systems - Insurance Fund
Adams Street SPC II B1Kentucky Retirement Systems - Insurance Fund75,000,000 N/A 0 0 5,217,345 0 N/A 5,217,345 5,217,345 0.00 0.00Adams Street SPC II B1Kentucky Retirement Systems - Insurance Fund
AMERRA Agri Fund II, LPKentucky Retirement Systems - Insurance Fund16,200,000 9,914,107 0 9,914,107 0 0 9,914,107 0 9,914,107 0.00 0.00AMERRA Agri Fund II, LPKentucky Retirement Systems - Insurance Fund
AMERRA-KRS Agri Holding Company, LPKentucky Retirement Systems - Insurance Fund35,000,000 26,179,019 0 26,179,019 522,388 203,349 26,179,019 319,039 26,498,058 0.00 0.00AMERRA-KRS Agri Holding Company, LPKentucky Retirement Systems - Insurance Fund
Arbor Capital II, L.P.Kentucky Retirement Systems - Insurance Fund2,500,000 7,796 0 7,796 0 0 7,796 0 7,796 0.00 0.00Arbor Capital II, L.P.Kentucky Retirement Systems - Insurance Fund
Arcano KRS Fund I, L.P.Kentucky Retirement Systems - Insurance Fund4,000,000 2,590,406 0 2,590,406 0 0 2,590,406 0 2,590,406 0.00 0.00Arcano KRS Fund I, L.P.Kentucky Retirement Systems - Insurance Fund
Ares Special Situations Fund IV, L.P.Kentucky Retirement Systems - Insurance Fund13,808,000 11,514,760 0 11,514,760 0 0 11,514,760 0 11,514,760 0.00 0.00Ares Special Situations Fund IV, L.P.Kentucky Retirement Systems - Insurance Fund
Avenue Special Situations Fund V, L.P.Kentucky Retirement Systems - Insurance Fund7,500,000 0 -10,266 -10,266 0 0 0 -10,266 -10,266 0.00 0.00Avenue Special Situations Fund V, L.P.Kentucky Retirement Systems - Insurance Fund
Barings Euro Real Estate IIKentucky Retirement Systems - Insurance Fund71,600,813 N/A 0 0 0 0 N/A 0 0 N/A N/ABarings Euro Real Estate IIKentucky Retirement Systems - Insurance Fund
Barings Real Estate European Value Add I SCSpKentucky Retirement Systems - Insurance Fund50,541,750 18,823,969 0 18,823,969 1,378,893 0 18,823,969 1,867,574 20,691,543 2.46 2.46Barings Real Estate European Value Add I
SCSp

Kentucky Retirement Systems - Insurance Fund

Bay Hills Capital I, L.P.Kentucky Retirement Systems - Insurance Fund7,500,000 991,451 0 991,451 0 0 991,451 0 991,451 0.00 0.00Bay Hills Capital I, L.P.Kentucky Retirement Systems - Insurance Fund
Bay Hills Capital III, L.P.Kentucky Retirement Systems - Insurance Fund48,750,000 50,632,501 -1,280,676 49,351,825 488,110 628,613 50,632,501 -1,421,179 49,211,322 0.00 0.00Bay Hills Capital III, L.P.Kentucky Retirement Systems - Insurance Fund
Bay Hills Emerging Partners II LPKentucky Retirement Systems - Insurance Fund5,000,000 9,606,693 -448,900 9,157,793 17,764 195,264 9,606,693 -626,400 8,980,293 0.00 0.00Bay Hills Emerging Partners II LPKentucky Retirement Systems - Insurance Fund
Bay Hills Emerging Partners II-B LPKentucky Retirement Systems - Insurance Fund5,000,000 7,139,315 38,000 7,177,315 0 0 7,139,315 38,000 7,177,315 0.00 0.00Bay Hills Emerging Partners II-B LPKentucky Retirement Systems - Insurance Fund
BDCM Opportunity Fund IV, L.P.Kentucky Retirement Systems - Insurance Fund24,420,000 25,175,275 0 25,175,275 769,042 606,242 25,175,275 162,800 25,338,075 0.00 0.00BDCM Opportunity Fund IV, L.P.Kentucky Retirement Systems - Insurance Fund
Blackstone Capital Partners V, L.P.Kentucky Retirement Systems - Insurance Fund12,414,403 568,464 0 568,464 0 0 568,464 0 568,464 0.00 0.00Blackstone Capital Partners V, L.P.Kentucky Retirement Systems - Insurance Fund
Blackstone Capital Partners VI, L.P.Kentucky Retirement Systems - Insurance Fund40,000,000 21,953,218 0 21,953,218 94,129 2,385,000 21,953,218 -2,306,996 19,646,222 -0.08 -0.08Blackstone Capital Partners VI, L.P.Kentucky Retirement Systems - Insurance Fund
Blue Torch Credit Opportunities Fund II LPKentucky Retirement Systems - Insurance Fund60,000,000 N/A 0 0 0 0 N/A 0 0 N/A N/ABlue Torch Credit Opportunities Fund II LPKentucky Retirement Systems - Insurance Fund
BSP Co-Invest Vehicle K LPKentucky Retirement Systems - Insurance Fund 0 6,149,373 0 6,149,373 291,943 119,725 6,149,373 172,218 6,321,591 0.00 0.00BSP Co-Invest Vehicle K LPKentucky Retirement Systems - Insurance Fund
BSP Private Credit FundKentucky Retirement Systems - Insurance Fund50,000,000 45,409,272 0 45,409,272 0 9,464,834 45,409,272 -9,464,834 35,944,438 0.00 0.00BSP Private Credit FundKentucky Retirement Systems - Insurance Fund
BTG Pactual Brazil Timberland Fund IKentucky Retirement Systems - Insurance Fund15,500,000 10,315,909 0 10,315,909 0 0 10,315,909 0 10,315,909 0.00 0.00BTG Pactual Brazil Timberland Fund IKentucky Retirement Systems - Insurance Fund
Camelot Opportunities Fund, L.P.Kentucky Retirement Systems - Insurance Fund2,600,000 904,954 0 904,954 0 0 904,954 0 904,954 0.00 0.00Camelot Opportunities Fund, L.P.Kentucky Retirement Systems - Insurance Fund
Cerberus KRS Levered Loan Opportunities Fund, L.P.Kentucky Retirement Systems - Insurance Fund60,000,000 51,610,742 0 51,610,742 0 0 52,810,501 0 52,810,501 2.32 2.32Cerberus KRS Levered Loan Opportunities
Fund, L.P.

Kentucky Retirement Systems - Insurance Fund

Columbia Captal Equity Partners IV, L.P.Kentucky Retirement Systems - Insurance Fund3,000,000 369,287 0 369,287 0 0 369,287 0 369,287 0.00 0.00Columbia Captal Equity Partners IV, L.P.Kentucky Retirement Systems - Insurance Fund
Crestview Partners II, L.P.Kentucky Retirement Systems - Insurance Fund7,500,000 2,596,598 0 2,596,598 93,869 152,120 2,596,598 -58,251 2,538,347 0.00 0.00Crestview Partners II, L.P.Kentucky Retirement Systems - Insurance Fund
Crestview Partners III, L.P.Kentucky Retirement Systems - Insurance Fund21,000,000 9,513,889 0 9,513,889 1,621,310 0 9,513,889 1,621,310 11,135,199 0.00 0.00Crestview Partners III, L.P.Kentucky Retirement Systems - Insurance Fund
CS Adjacent Investment Partners Parallel LPKentucky Retirement Systems - Insurance Fund60,000,000 16,376,533 0 16,376,533 4,156,066 140,518 16,376,533 4,015,548 20,392,081 0.00 0.00CS Adjacent Investment Partners Parallel
LP

Kentucky Retirement Systems - Insurance Fund

CVC European Equity Partners VI, L.P.Kentucky Retirement Systems - Insurance Fund13,590,340 14,117,470 0 14,117,470 0 0 14,117,470 333,235 14,450,705 2.36 2.36CVC European Equity Partners VI, L.P.Kentucky Retirement Systems - Insurance Fund
DAG Ventures II, L.P.Kentucky Retirement Systems - Insurance Fund3,000,000 230,629 0 230,629 0 0 230,629 0 230,629 0.00 0.00DAG Ventures II, L.P.Kentucky Retirement Systems - Insurance Fund
DAG Ventures III, L.P.Kentucky Retirement Systems - Insurance Fund3,000,000 293,602 0 293,602 0 0 293,602 0 293,602 0.00 0.00DAG Ventures III, L.P.Kentucky Retirement Systems - Insurance Fund
DAG Ventures IV, L.P.Kentucky Retirement Systems - Insurance Fund10,000,000 5,389,803 0 5,389,803 0 0 5,389,803 0 5,389,803 0.00 0.00DAG Ventures IV, L.P.Kentucky Retirement Systems - Insurance Fund
DAG Ventures V, L.P.Kentucky Retirement Systems - Insurance Fund7,000,000 5,227,374 0 5,227,374 0 133,152 5,227,374 -133,152 5,094,223 0.00 0.00DAG Ventures V, L.P.Kentucky Retirement Systems - Insurance Fund
DCM VI, L.P.Kentucky Retirement Systems - Insurance Fund1,500,000 1,213,136 0 1,213,136 0 0 1,213,136 0 1,213,136 0.00 0.00DCM VI, L.P.Kentucky Retirement Systems - Insurance Fund
DivcoWest Fund IVKentucky Retirement Systems - Insurance Fund9,200,000 1,242,531 0 1,242,531 0 0 1,242,531 0 1,242,531 0.00 0.00DivcoWest Fund IVKentucky Retirement Systems - Insurance Fund
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Kentucky Retirement Systems - Insurance Fund

Essex Woodlands Fund VIII, L.P.Kentucky Retirement Systems - Insurance Fund5,000,000 2,112,578 0 2,112,578 0 0 2,112,578 0 2,112,578 0.00 0.00Essex Woodlands Fund VIII, L.P.Kentucky Retirement Systems - Insurance Fund
Fundamental Partners III LPKentucky Retirement Systems - Insurance Fund30,000,000 26,801,869 0 26,801,869 0 1,359,516 26,801,869 -1,359,516 25,442,353 0.00 0.00Fundamental Partners III LPKentucky Retirement Systems - Insurance Fund
Green Equity Investors IV, L.P.Kentucky Retirement Systems - Insurance Fund7,500,000 0 0 0 0 0 0 0 0 N/A N/AGreen Equity Investors IV, L.P.Kentucky Retirement Systems - Insurance Fund
Green Equity Investors V, L.P.Kentucky Retirement Systems - Insurance Fund10,000,000 3,340,885 0 3,340,885 0 0 3,340,885 0 3,340,885 0.00 0.00Green Equity Investors V, L.P.Kentucky Retirement Systems - Insurance Fund
Green Equity Investors VI, L.P.Kentucky Retirement Systems - Insurance Fund28,000,000 27,821,947 0 27,821,947 450,244 147,982 27,821,947 302,262 28,124,209 0.00 0.00Green Equity Investors VI, L.P.Kentucky Retirement Systems - Insurance Fund
Green Equity Investors VII LPKentucky Retirement Systems - Insurance Fund25,000,000 21,914,130 0 21,914,130 1,873,200 0 21,914,130 1,873,200 23,787,330 0.00 0.00Green Equity Investors VII LPKentucky Retirement Systems - Insurance Fund
Greenfield Acquisition Partners VI, L.P.Kentucky Retirement Systems - Insurance Fund16,700,000 308,561 0 308,561 0 70,051 308,561 -70,051 238,510 0.00 0.00Greenfield Acquisition Partners VI, L.P.Kentucky Retirement Systems - Insurance Fund
Greenfield Acquisition Partners VII, L.P.Kentucky Retirement Systems - Insurance Fund12,200,000 8,301,110 0 8,301,110 0 0 8,301,110 0 8,301,110 0.00 0.00Greenfield Acquisition Partners VII, L.P.Kentucky Retirement Systems - Insurance Fund
GTCR Fund IX-A, L.P.Kentucky Retirement Systems - Insurance Fund7,000,000 0 -23,514 -23,514 0 0 0 -23,514 -23,514 0.00 0.00GTCR Fund IX-A, L.P.Kentucky Retirement Systems - Insurance Fund
H.I.G. BioVentures II, L.P.Kentucky Retirement Systems - Insurance Fund11,500,000 12,749,493 0 12,749,493 703,263 0 12,749,493 703,263 13,452,756 0.00 0.00H.I.G. BioVentures II, L.P.Kentucky Retirement Systems - Insurance Fund
H.I.G. Capital Partner V, L.P.Kentucky Retirement Systems - Insurance Fund6,900,000 6,826,233 0 6,826,233 554,458 594,052 6,826,233 -39,594 6,786,639 0.00 0.00H.I.G. Capital Partner V, L.P.Kentucky Retirement Systems - Insurance Fund
H.I.G. Ventures II, L.P.Kentucky Retirement Systems - Insurance Fund2,000,000 631,994 0 631,994 0 0 631,994 0 631,994 0.00 0.00H.I.G. Ventures II, L.P.Kentucky Retirement Systems - Insurance Fund
H&F Spock I LPKentucky Retirement Systems - Insurance Fund1,794,672 2,223,844 0 2,223,844 3,320 0 2,223,844 3,320 2,227,164 0.00 0.00H&F Spock I LPKentucky Retirement Systems - Insurance Fund
Harvest Partners V, L.P.Kentucky Retirement Systems - Insurance Fund4,000,000 14,587 0 14,587 0 0 14,587 0 14,587 0.00 0.00Harvest Partners V, L.P.Kentucky Retirement Systems - Insurance Fund
Harvest Partners VI, L.P.Kentucky Retirement Systems - Insurance Fund11,600,000 5,148,439 0 5,148,439 335,160 887,809 5,148,439 -552,649 4,595,790 0.00 0.00Harvest Partners VI, L.P.Kentucky Retirement Systems - Insurance Fund
Harvest Partners VII LPKentucky Retirement Systems - Insurance Fund20,000,000 18,754,482 0 18,754,482 404,506 1,089,479 18,754,482 -684,973 18,069,509 0.00 0.00Harvest Partners VII LPKentucky Retirement Systems - Insurance Fund
Hellman and Friedman Capital Partners VI, L.P.Kentucky Retirement Systems - Insurance Fund7,500,000 279,177 0 279,177 0 0 279,177 0 279,177 0.00 0.00Hellman and Friedman Capital Partners VI,
L.P.

Kentucky Retirement Systems - Insurance Fund

Horsley Bridge International Fund V, L.P.Kentucky Retirement Systems - Insurance Fund5,000,000 9,150,260 0 9,150,260 0 153,115 9,150,260 -153,115 8,997,145 0.00 0.00Horsley Bridge International Fund V, L.P.Kentucky Retirement Systems - Insurance Fund
IFM US Infrastructure Debt FundKentucky Retirement Systems - Insurance Fund30,000,000 17,741,152 0 17,741,152 1,146,701 361,082 17,741,152 785,619 18,526,771 0.00 0.00IFM US Infrastructure Debt FundKentucky Retirement Systems - Insurance Fund
Institutional Venture Partners XI, L.P.Kentucky Retirement Systems - Insurance Fund1,500,000 0 0 0 0 0 0 0 0 N/A N/AInstitutional Venture Partners XI, L.P.Kentucky Retirement Systems - Insurance Fund
Institutional Venture Partners XII, L.P.Kentucky Retirement Systems - Insurance Fund3,000,000 615,060 0 615,060 0 0 615,060 0 615,060 0.00 0.00Institutional Venture Partners XII, L.P.Kentucky Retirement Systems - Insurance Fund
JW Childs Equity Partners III, L.P.Kentucky Retirement Systems - Insurance Fund4,000,000 2,297 0 2,297 0 0 2,297 0 2,297 0.00 0.00JW Childs Equity Partners III, L.P.Kentucky Retirement Systems - Insurance Fund
Kayne Anderson Energy Fund VII LPKentucky Retirement Systems - Insurance Fund50,000,000 11,415,651 0 11,415,651 3,000,000 4,631 11,415,651 2,995,369 14,411,020 0.00 0.00Kayne Anderson Energy Fund VII LPKentucky Retirement Systems - Insurance Fund
KCP IV Co-InvestKentucky Retirement Systems - Insurance Fund9,142,441 3,446,075 0 3,446,075 0 0 3,446,075 81,343 3,527,418 2.36 2.36KCP IV Co-InvestKentucky Retirement Systems - Insurance Fund
Keyhaven Capital Partners Fund III, L.P.Kentucky Retirement Systems - Insurance Fund3,144,820 2,061,260 0 2,061,260 49,846 131,039 2,061,260 -32,929 2,028,330 2.37 2.37Keyhaven Capital Partners Fund III, L.P.Kentucky Retirement Systems - Insurance Fund
Keyhaven Capital Partners IV LPKentucky Retirement Systems - Insurance Fund9,142,441 2,982,536 0 2,982,536 539,982 0 2,982,536 614,941 3,597,477 2.38 2.38Keyhaven Capital Partners IV LPKentucky Retirement Systems - Insurance Fund
Levine Leichtman Capital Partners V, L.P.Kentucky Retirement Systems - Insurance Fund24,000,000 21,004,759 0 21,004,759 0 80,997 21,004,759 -80,997 20,923,762 0.00 0.00Levine Leichtman Capital Partners V, L.P.Kentucky Retirement Systems - Insurance Fund
Levine Leichtman Capital Partners VI LPKentucky Retirement Systems - Insurance Fund37,500,000 12,652,522 0 12,652,522 0 46,548 12,652,522 -46,548 12,605,974 0.00 0.00Levine Leichtman Capital Partners VI LPKentucky Retirement Systems - Insurance Fund
Lubert Adler VIIKentucky Retirement Systems - Insurance Fund15,250,000 11,825,634 0 11,825,634 0 0 11,825,634 0 11,825,634 0.00 0.00Lubert Adler VIIKentucky Retirement Systems - Insurance Fund
Lubert-Adler Real Estate Fund VII-B LPKentucky Retirement Systems - Insurance Fund15,750,000 13,617,601 0 13,617,601 0 0 13,617,601 0 13,617,601 0.00 0.00Lubert-Adler Real Estate Fund VII-B LPKentucky Retirement Systems - Insurance Fund
Magentar MTP Energy Opportunities Fund II LLCKentucky Retirement Systems - Insurance Fund12,500,000 8,237,553 0 8,237,553 0 977,010 8,237,553 -977,010 7,260,543 0.00 0.00Magentar MTP Energy Opportunities Fund
II LLC

Kentucky Retirement Systems - Insurance Fund

MatlinPatterson Global Opportunities PartnersKentucky Retirement Systems - Insurance Fund5,000,000 0 0 0 0 0 0 0 0 N/A N/AMatlinPatterson Global Opportunities
Partners

Kentucky Retirement Systems - Insurance Fund

MatlinPatterson Global Opportunities Partners IIKentucky Retirement Systems - Insurance Fund5,000,000 163,265 0 163,265 0 0 163,265 0 163,265 0.00 0.00MatlinPatterson Global Opportunities
Partners II

Kentucky Retirement Systems - Insurance Fund
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Kentucky Retirement Systems - Insurance Fund

MatlinPatterson Global Opportunities Partners IIIKentucky Retirement Systems - Insurance Fund5,000,000 639,244 0 639,244 0 0 639,244 0 639,244 0.00 0.00MatlinPatterson Global Opportunities
Partners III

Kentucky Retirement Systems - Insurance Fund

Merit Mezzanine Fund IV, L.P.Kentucky Retirement Systems - Insurance Fund3,000,000 21,795 0 21,795 0 0 21,795 0 21,795 0.00 0.00Merit Mezzanine Fund IV, L.P.Kentucky Retirement Systems - Insurance Fund
Mesa West Core Lending Fund, LPKentucky Retirement Systems - Insurance Fund29,600,000 39,553,661 0 39,553,661 240,314 0 39,553,661 240,314 39,793,975 0.00 0.00Mesa West Core Lending Fund, LPKentucky Retirement Systems - Insurance Fund
Mesa West Real Estate Income Fund IIKentucky Retirement Systems - Insurance Fund9,999,999 0 0 0 0 0 0 0 0 N/A N/AMesa West Real Estate Income Fund IIKentucky Retirement Systems - Insurance Fund
Mesa West Real Estate Income Fund IV LPKentucky Retirement Systems - Insurance Fund14,000,000 8,634,244 0 8,634,244 0 0 8,634,244 0 8,634,244 0.00 0.00Mesa West Real Estate Income Fund IV LPKentucky Retirement Systems - Insurance Fund
MHR Institutional Partners III, L.P.Kentucky Retirement Systems - Insurance Fund4,000,000 742,662 0 742,662 0 52,172 1,024,839 0 1,024,839 45.22 45.22MHR Institutional Partners III, L.P.Kentucky Retirement Systems - Insurance Fund
MiddleGround Partners I LPKentucky Retirement Systems - Insurance Fund25,000,000 8,250,121 0 8,250,121 0 0 8,250,121 0 8,250,121 0.00 0.00MiddleGround Partners I LPKentucky Retirement Systems - Insurance Fund
Mill Road Capital I, L.P.Kentucky Retirement Systems - Insurance Fund3,000,000 733,222 0 733,222 0 0 733,222 0 733,222 0.00 0.00Mill Road Capital I, L.P.Kentucky Retirement Systems - Insurance Fund
New Mountain Partners II, L.P.Kentucky Retirement Systems - Insurance Fund5,000,000 77,923 0 77,923 0 0 77,923 0 77,923 0.00 0.00New Mountain Partners II, L.P.Kentucky Retirement Systems - Insurance Fund
New Mountain Partners III, L.P.Kentucky Retirement Systems - Insurance Fund7,500,000 5,205,286 0 5,205,286 0 388,442 5,205,286 -388,442 4,816,844 0.00 0.00New Mountain Partners III, L.P.Kentucky Retirement Systems - Insurance Fund
New Mountain Partners IV, L.P.Kentucky Retirement Systems - Insurance Fund17,200,000 13,239,858 0 13,239,858 0 150,066 13,239,858 -150,066 13,089,792 0.00 0.00New Mountain Partners IV, L.P.Kentucky Retirement Systems - Insurance Fund
Oak Hill Capital Partners II, L.P.Kentucky Retirement Systems - Insurance Fund7,500,000 94,561 0 94,561 0 0 94,561 0 94,561 0.00 0.00Oak Hill Capital Partners II, L.P.Kentucky Retirement Systems - Insurance Fund
Oak Hill Capital Partners III, L.P.Kentucky Retirement Systems - Insurance Fund12,500,000 1,994,493 0 1,994,493 104,930 104,930 1,994,493 0 1,994,493 0.00 0.00Oak Hill Capital Partners III, L.P.Kentucky Retirement Systems - Insurance Fund
Oberland Capital Healthcare LPKentucky Retirement Systems - Insurance Fund15,500,000 3,424,413 0 3,424,413 0 0 3,424,413 0 3,424,413 0.00 0.00Oberland Capital Healthcare LPKentucky Retirement Systems - Insurance Fund
OCM Opportunities Fund VIIb, L.P.Kentucky Retirement Systems - Insurance Fund7,500,000 135,166 0 135,166 0 118,286 135,166 -118,511 16,655 -0.18 -0.18OCM Opportunities Fund VIIb, L.P.Kentucky Retirement Systems - Insurance Fund
Patron Capital V LPKentucky Retirement Systems - Insurance Fund15,724,100 6,093,400 0 6,093,400 956,405 0 6,093,400 1,135,876 7,229,276 2.64 2.64Patron Capital V LPKentucky Retirement Systems - Insurance Fund
Riverside Capital Appreciation Fund VI, L.P.Kentucky Retirement Systems - Insurance Fund18,712,500 9,279,419 0 9,279,419 0 0 9,279,419 0 9,279,419 0.00 0.00Riverside Capital Appreciation Fund VI, L.P.Kentucky Retirement Systems - Insurance Fund
Rubenstein Properties Fund IIKentucky Retirement Systems - Insurance Fund9,200,000 7,015,261 0 7,015,261 509,126 0 7,015,261 509,126 7,524,387 0.00 0.00Rubenstein Properties Fund IIKentucky Retirement Systems - Insurance Fund
Secondary Opportunities Fund III, L.P.Kentucky Retirement Systems - Insurance Fund75,000,000 54,046,267 0 54,046,267 0 2,267,955 54,046,267 -2,267,514 51,778,753 0.00 0.00Secondary Opportunities Fund III, L.P.Kentucky Retirement Systems - Insurance Fund
Strategic Value Special Situations Fund IV LPKentucky Retirement Systems - Insurance Fund21,700,000 8,535,139 0 8,535,139 3,689,000 0 8,535,139 3,689,000 12,224,139 0.00 0.00Strategic Value Special Situations Fund IV
LP

Kentucky Retirement Systems - Insurance Fund

Sun Capital Partners IVKentucky Retirement Systems - Insurance Fund2,000,000 221,658 0 221,658 0 0 221,658 0 221,658 0.00 0.00Sun Capital Partners IVKentucky Retirement Systems - Insurance Fund
Taurus Mining Finance Fund LLCKentucky Retirement Systems - Insurance Fund19,900,000 10,796,051 0 10,796,051 0 384,695 10,796,051 -384,695 10,411,356 0.00 0.00Taurus Mining Finance Fund LLCKentucky Retirement Systems - Insurance Fund
TCV VI, L.P.Kentucky Retirement Systems - Insurance Fund2,500,000 339,394 0 339,394 0 0 339,394 0 339,394 0.00 0.00TCV VI, L.P.Kentucky Retirement Systems - Insurance Fund
Tenaska Power Fund II, L.P.Kentucky Retirement Systems - Insurance Fund3,000,000 86,058 0 86,058 0 0 86,058 0 86,058 0.00 0.00Tenaska Power Fund II, L.P.Kentucky Retirement Systems - Insurance Fund
Triton Fund IV, L.P.Kentucky Retirement Systems - Insurance Fund14,538,054 6,394,895 0 6,394,895 120,260 0 6,394,895 274,086 6,668,981 2.37 2.37Triton Fund IV, L.P.Kentucky Retirement Systems - Insurance Fund
VantagePoint Venture Partners 2006, L.P.Kentucky Retirement Systems - Insurance Fund3,000,000 672,020 0 672,020 0 0 672,020 0 672,020 0.00 0.00VantagePoint Venture Partners 2006, L.P.Kentucky Retirement Systems - Insurance Fund
VantagePoint Venture Partners IV, L.P.Kentucky Retirement Systems - Insurance Fund4,000,000 245,901 0 245,901 0 0 245,901 0 245,901 0.00 0.00VantagePoint Venture Partners IV, L.P.Kentucky Retirement Systems - Insurance Fund
Vista Equity Partners III, L.P.Kentucky Retirement Systems - Insurance Fund5,000,000 398,040 0 398,040 0 0 398,040 0 398,040 0.00 0.00Vista Equity Partners III, L.P.Kentucky Retirement Systems - Insurance Fund
Vista Equity Partners IV, L.P.Kentucky Retirement Systems - Insurance Fund23,000,000 13,302,152 0 13,302,152 0 0 13,302,152 0 13,302,152 0.00 0.00Vista Equity Partners IV, L.P.Kentucky Retirement Systems - Insurance Fund
Vista Equity Partners VI LPKentucky Retirement Systems - Insurance Fund25,000,000 29,016,045 0 29,016,045 464,939 495,022 29,016,045 -30,083 28,985,962 0.00 0.00Vista Equity Partners VI LPKentucky Retirement Systems - Insurance Fund
Walton Street Real Estate Fund VI, LPKentucky Retirement Systems - Insurance Fund4,000,000 1,253,603 0 1,253,603 0 0 1,253,603 0 1,253,603 0.00 0.00Walton Street Real Estate Fund VI, LPKentucky Retirement Systems - Insurance Fund
Walton Street Real Estate Fund VII, LPKentucky Retirement Systems - Insurance Fund16,755,000 3,921,955 0 3,921,955 30,053 30,053 3,921,955 0 3,921,955 0.00 0.00Walton Street Real Estate Fund VII, LPKentucky Retirement Systems - Insurance Fund
Warburg, Pincus Private Equity IX, L.P.Kentucky Retirement Systems - Insurance Fund10,000,000 383,582 0 383,582 0 0 383,582 0 383,582 0.00 0.00Warburg, Pincus Private Equity IX, L.P.Kentucky Retirement Systems - Insurance Fund
Warburg, Pincus Private Equity X, L.P.Kentucky Retirement Systems - Insurance Fund7,500,000 1,690,564 0 1,690,564 0 687,012 1,690,564 -687,012 1,003,552 0.00 0.00Warburg, Pincus Private Equity X, L.P.Kentucky Retirement Systems - Insurance Fund
Wayzata Opportunities Fund II, L.P.Kentucky Retirement Systems - Insurance Fund7,500,000 101,519 0 101,519 0 0 101,519 0 101,519 0.00 0.00Wayzata Opportunities Fund II, L.P.Kentucky Retirement Systems - Insurance Fund
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Kentucky Retirement Systems - Insurance Fund

Wayzata Opportunities Fund III, L.P.Kentucky Retirement Systems - Insurance Fund18,712,500 2,818,327 0 2,818,327 0 0 2,818,327 0 2,818,327 0.00 0.00Wayzata Opportunities Fund III, L.P.Kentucky Retirement Systems - Insurance Fund
Wayzata Opportunities Fund, L.P.Kentucky Retirement Systems - Insurance Fund7,500,000 0 0 0 0 0 0 0 0 N/A N/AWayzata Opportunities Fund, L.P.Kentucky Retirement Systems - Insurance Fund
White Oak Yield Spectrum Parallel Fund LPKentucky Retirement Systems - Insurance Fund50,000,000 59,553,638 0 59,553,638 4,799,808 700,772 59,553,638 4,099,036 63,652,674 0.00 0.00White Oak Yield Spectrum Parallel Fund LPKentucky Retirement Systems - Insurance Fund

Total: 0.3139,843,719 25,311,532905,389,211 908,596,502 14,202,874 922,799,3761,788,291,832 -1,725,356907,114,566 0.31Kentucky Retirement Systems - Insurance Fund

Kentucky Retirement Systems - Insurance FundAll All Total

0.3139,843,719 25,311,532905,389,211 908,596,502 14,202,874 922,799,376-1,725,356907,114,566 0.311,788,291,832Total Investments:105

All All TotalAll
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FYTD Fees % of MV Market Value FYTD Fees % of MV Market Value
Absolute Return 977,432$              0.55% 178,954,093$              3,073,956$              1.41% 218,572,402$              
  Investment Advisory Fees 806,608 2,457,273
  Performance Fees 170,824 616,683
  Miscellaneous Fees and Expenses
Core Fixed Income 2,625,164 0.10% 2,549,639,090 1,811,867 0.08% 2,286,911,690
  Investment Advisory Fees 2,584,572 1,793,846
  Performance Fees
  Miscellaneous Fees and Expenses 40,592 18,021
Opportunistic 2,469,724 0.75% 327,917,481 907,773 0.77% 117,663,130
  Investment Advisory Fees -
  Performance Fees 2,469,724 827,423
  Miscellaneous Fees and Expenses - 80,350
Private Equity 4,955,594 0.47% 1,051,883,339 26,825,366 2.27% 1,181,283,403
  Investment Advisory Fees 8,429,833 6,627,206
  Performance Fees (2,462,277) 15,674,419
  Miscellaneous Fees and Expenses (1,011,963) 4,523,741
Public Equity   9,378,597 0.19% 4,839,765,673 8,805,525 0.18% 4,882,795,433
  Investment Advisory Fees 9,093,331 8,590,246
  Miscellaneous Fees and Expenses 285,266 215,279
Real Estate 12,318,924 2.15% 573,313,474 9,818,470 2.08% 472,326,059
  Investment Advisory Fees 5,582,034 4,928,516
  Performance Fees 5,269,817 2,302,213
  Miscellaneous Fees and Expenses 1,467,073 2,587,742
Real Return 4,090,013 0.55% 741,686,907 7,258,215 0.66% 1,105,913,926
  Investment Advisory Fees 4,128,235 4,711,726
  Performance Fees (1,405,413) 1,205,163
  Miscellaneous Fees and Expenses 1,367,192 1,341,326
Speciality Credit Fixed Income 12,895,831 0.63% 2,046,525,699 17,460,045 0.87% 2,009,209,976
  Investment Advisory Fees 13,891,617 11,171,566
  Performance Fees (1,675,763) 5,937,584
  Miscellaneous Fees and Expenses 679,977 350,895
Cash 3,395,147 0.82% 414,568,276 3,139,165 0.67% 471,056,912
  Consulting 672,032 582,999
  Trustee 1,252,208 1,228,533
  Miscellaneous Fees and Expenses 1,470,906 1,327,633

Total Investment Mgmt Fees 53,106,426 0.42% 12,724,254,031 79,100,384 0.62% 12,745,732,930

-
FYTD Fees % of MV Market Value FYTD Fees % of MV Market Value 

Absolute Return 388,524$              0.53% 73,319,858$                1,255,470$              1.40% 89,589,819$                
  Investment Advisory Fees 320,901 997,088
  Performance Fees 67,623 258,382
  Miscellaneous Fees and Expenses
Core Fixed Income 1,067,921 0.11% 1,002,450,378 724,593 0.09% 843,964,873
  Investment Advisory Fees 1,052,821 717,336
  Performance Fees -
  Miscellaneous Fees and Expenses 15,100 7,257
Opportunistic 1,257,599 0.75% 166,977,601 462,242 0.77% 59,914,790
  Investment Advisory Fees -
  Performance Fees 1,257,599 421,327
  Miscellaneous Fees and Expenses 40,915
Private Equity (394,066) -0.08% 497,235,387 15,356,945 2.70% 567,840,802
  Investment Advisory Fees 5,993,610 4,164,944
  Performance Fees (1,960,894) 8,548,773
  Miscellaneous Fees and Expenses (4,426,782) 2,643,228
Public Equity   4,159,351 0.19% 2,149,598,979 3,808,577 0.18% 2,153,059,075
  Investment Advisory Fees 4,034,197 3,714,017
  Miscellaneous Fees and Expenses 125,155 94,560
Real Estate 5,285,396 2.20% 240,535,890 4,072,879 2.07% 197,044,207
  Investment Advisory Fees 2,365,350 2,216,375
  Performance Fees 2,240,422 976,730
  Miscellaneous Fees and Expenses 679,624 879,773
Real Return 1,855,678 0.58% 318,295,794 3,191,905 0.69% 465,245,582
  Investment Advisory Fees 1,793,752 2,103,059
  Performance Fees 298,047 535,669
  Miscellaneous Fees and Expenses (236,121) 553,177
Speciality Credit Fixed Income 5,967,437 0.67% 897,045,160 7,159,131 0.86% 828,664,290
  Investment Advisory Fees 6,088,658 4,551,993
  Performance Fees (419,039) 2,430,092
  Miscellaneous Fees and Expenses 297,817 177,045
Cash 1,686,358 1.21% 139,593,282 1,522,081 0.64% 238,177,706
  Consulting 288,388 245,236
  Trustee 764,851 832,226
  Miscellaneous Fees and Expenses 633,119 444,619

Total Investment Mgmt Fees 21,274,197$         0.39% 5,485,052,329 37,553,822$            0.69% 5,443,501,144

KENTUCKY RETIREMENT SYSTEMS
Investment Fees and Expenses

For the Year Ended June 30, 2020
Pension

2020 2019

KENTUCKY RETIREMENT SYSTEMS
Investment Fees and Expenses

For the Year Ended June 30, 2020
Insurance

2020 2019
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MEMORANDUM

TO: Investment Committee Board Members
Kentucky Retirement Systems

FROM:  Carol Johnson, Administrative Secretary
Kentucky Retirement Systems

DATE:  August 17, 2020

RE: Manager Meetings

Please be advised that no manager meetings took place this past quarter due to the COVID-19 
restrictions that were in place.   Therefore, you will not find a meetings report for this past 
quarter in Board Books.   
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MEMORANDUM 

Date: August  25,    2020 

To: Prewitt Lane, Chair 
Investment Committee of the Board of Trustees 

From: Jared Crawford 
Assistant Director of Internal Audit Division and Investment Compliance  Officer 

Re: Quarterly Investment Compliance Report 

The Pension Fund quarterly investment Pension compliance report for the quarter ended June 30, 
2020 is attached. This report details the results of a review of the Fund's  investment compliance 
with respect to the short-term and long-term fund return objectives; current asset allocation targets; 
and, total and individual portfolio guidelines. These reports also evaluate investment performance 
in the U.S. Equity, Non-U.S. Equity, Real Return, and Cash equivalent asset classes. Performance is 
benchmarked to indices, peer performance, and volatility. 

cc: 

John Cheshire, Member 
Investment Committee of the Board of Trustees 

Kelly Downard, Member 
Investment Committee of the Board of Trustees 

Joseph Grossman, Member 
Investment Committee of the Board of Trustees 

Dave Harris, Member 
Investment Committee of the Board of Trustees 

Sherry L. Kremer, Member 
Investment Committee of the Board of Trustees 

Matthew Monteiro, Member 
Investment Committee of the Board of Trustees 

Keith Peercy, Member 
Investment Committee of the Board of Trustees 

David L. Eager 
Executive Director 

Kathy Rupinen 
Interim Executive Director, Office of Legal 
Services 

Rich Robben, 
Chief Investment Officer 
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Kentucky Retirement Systems (KRS)  
Fiscal Year 2020 Investment Policy Performance Review 

For the Quarter Ended June 30, 2020 

Asset Allocations 

The Investment Committee recognizes asset allocation as an investment strategy where apportioning 
resources across asset classes may temper volatility and risk. Portfolio diversification is important because 
risk tolerance is not the same for all plans. Therefore, each system has been studied and asset allocation 
guidelines have been established on a fund-by-fund basis. For example, KERS and SPRS are more risk 
averse because of funding levels compared to KERS-H, CERS, and CERS-H. The former are overweight 
in Fixed Income/Liquidity to balance the risks associated with the Growth strategy, which includes publicly 
traded equities, high yield credit, and private equity.  
 
Figure 1: KERS-H, CERS, and CERS-H Target Asset Allocations 
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2 
 

 
 Figure 2: KERS and SPRS Target Asset Allocations 
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3 
 

CERS 
 

KRS Pension Fund Asset Allocation for CERS 

For the Quarter Ended June 30, 2020 

Asset Class 
Target 

Allocation 
FY2020 

Q4 
FY2020 

Q3 
FY2020 

Q2 
FY2020 

Q1 
FY2019 

Q4 
FY2019 

Q3 

Growth 62.50% 65.28% 65.27% 66.53% 65.05% 65.40% 64.76% 

US Equity 18.75% 19.72% 20.48% 20.31% 18.97% 18.90% 18.36% 

Non US Equity 18.75% 20.00% 20.72% 21.39% 20.45% 20.90% 20.85% 

Private Equity 10.00% 9.94% 8.88% 8.50% 9.08% 9.30% 9.38% 

High Yield/Specialty Credit 15.00% 15.62% 15.19% 16.33% 16.55% 16.30% 16.17% 

Fixed Income / Liquidity 14.50% 19.12% 18.11% 17.33% 19.03% 19.30% 19.66% 

Core Fixed Income 13.50% 14.77% 16.66% 16.32% 16.94% 17.00% 16.95% 

Cash 1.00% 4.35% 1.45% 1.01% 2.09% 2.30% 2.71% 

Diversifying Strategies 23.00% 15.54% 16.54% 16.15% 15.92% 15.40% 15.57% 

Real Estate 5.00% 5.93% 5.38% 4.33% 4.33% 3.80% 4.02% 
Opportunistic/Absolute 
Return 3.00% 3.82% 3.03% 2.93% 2.71% 2.70% 2.69% 

Real Return 15.00% 5.79% 8.13% 8.89% 8.88% 8.90% 8.86% 
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CERS-H 

 

KRS Pension Fund Asset Allocation for CERS-H 

For the Quarter Ended June 30, 2020 

Asset Class 
Target 

Allocation 
FY2020 

Q4 
FY2020 

Q3 
FY2020 

Q2 
FY2020 

Q1 
FY2019 

Q4 
FY2019 

Q3 

Growth 62.50% 65.18% 64.84% 66.05% 64.53% 65.10% 64.58% 

US Equity 18.75% 19.95% 20.30% 20.11% 18.80% 18.80% 18.28% 

Non US Equity 18.75% 19.84% 20.63% 21.30% 20.29% 20.80% 20.78% 

Private Equity 10.00% 9.96% 8.95% 8.61% 9.18% 9.50% 9.56% 

High Yield/Specialty Credit 15.00% 15.43% 14.96% 16.03% 16.26% 16.00% 15.96% 

Fixed Income / Liquidity 14.50% 19.67% 19.00% 18.04% 19.77% 19.80% 20.00% 

Core Fixed Income 13.50% 14.18% 16.89% 16.54% 17.18% 16.70% 16.62% 

Cash 1.00% 5.49% 2.11% 1.50% 2.59% 3.10% 3.38% 

Diversifying Strategies 23.00% 15.03% 16.15% 15.91% 15.71% 15.20% 15.42% 

Real Estate 5.00% 5.55% 5.03% 4.12% 4.12% 3.60% 3.84% 
Opportunistic/Absolute 
Return 3.00% 3.68% 2.91% 2.81% 2.60% 2.60% 2.57% 

Real Return 15.00% 5.80% 8.21% 8.98% 8.99% 9.00% 9.01% 
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KERS 

KRS Pension Fund Asset Allocation for KERS 

For the Quarter Ended June 30, 2020 

Asset Class 
Target 

Allocation 
FY2020 

Q4 
FY2020 

Q3 
FY2020 

Q2 
FY2020 

Q1 
FY2019 

Q4 
FY2019 

Q3 

Growth 53.50% 58.25% 53.86% 54.48% 53.55% 55.50% 54.93% 

US Equity 15.75% 17.80% 16.99% 16.68% 15.61% 15.70% 14.23% 

Non US Equity 15.75% 16.89% 16.28% 16.66% 15.81% 16.80% 17.01% 

Private Equity 7.00% 8.86% 8.24% 7.91% 8.65% 9.20% 9.83% 

High Yield/Specialty Credit 15.00% 14.70% 12.35% 13.23% 13.48% 13.80% 13.86% 

Fixed Income / Liquidity 23.50% 28.30% 31.31% 31.25% 32.39% 30.50% 30.71% 

Core Fixed Income 20.50% 21.98% 27.52% 27.03% 21.94% 22.20% 22.42% 

Cash 3.00% 6.32% 3.79% 4.22% 10.45% 8.30% 8.29% 

Diversifying Strategies 23.00% 13.32% 14.71% 14.28% 14.06% 14.00% 14.38% 

Real Estate 5.00% 5.58% 5.23% 4.16% 4.10% 3.60% 3.82% 
Opportunistic/Absolute 
Return 3.00% 3.57% 2.93% 2.85% 2.66% 2.70% 2.81% 

Real Return 15.00% 4.17% 6.55% 7.27% 7.30% 7.70% 7.75% 
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KERS-H 

KRS Pension Fund Asset Allocation for KERS-H 

For the Quarter Ended June 30, 2020 

Asset Class 
Target 

Allocation 
FY2020 

Q4 
FY2020 

Q3 
FY2020 

Q2 
FY2020 

Q1 
FY2019 

Q4 
FY2019 

Q3 

Growth 62.50% 65.30% 64.74% 65.11% 63.17% 63.90% 63.34% 

US Equity 18.75% 20.27% 20.32% 19.86% 18.69% 18.70% 17.84% 

Non US Equity 18.75% 20.07% 20.82% 21.27% 19.55% 20.10% 20.23% 

Private Equity 10.00% 9.32% 8.42% 8.07% 8.69% 9.00% 9.15% 

High Yield/Specialty Credit 15.00% 15.64% 15.18% 15.91% 16.24% 16.10% 16.12% 

Fixed Income / Liquidity 14.50% 20.17% 19.68% 19.70% 21.75% 21.50% 21.73% 

Core Fixed Income 13.50% 16.11% 18.59% 18.23% 19.04% 16.60% 16.65% 

Cash 1.00% 4.06% 1.09% 1.47% 2.71% 4.90% 5.08% 

Diversifying Strategies 23.00% 14.24% 15.32% 15.18% 15.07% 14.50% 14.92% 

Real Estate 5.00% 5.45% 4.98% 4.22% 4.25% 3.70% 4.01% 
Opportunistic/Absolute 
Return 3.00% 3.44% 2.74% 2.64% 2.45% 2.40% 2.44% 

Real Return 15.00% 5.35% 7.60% 8.32% 8.37% 8.40% 8.47% 
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SPRS 
 

KRS Pension Fund Asset Allocation for SPRS 

For the Quarter Ended June 30, 2020 

Asset Class 
Target 

Allocation 
FY2020 

Q4 
FY2020 

Q3 
FY2020 

Q2 
FY2020 

Q1 
FY2019 

Q4 
FY2019 

Q3 

Growth 53.50% 57.26% 54.57% 54.94% 54.20% 55.50% 55.30% 

US Equity 15.75% 18.06% 17.16% 16.75% 15.63% 15.70% 15.11% 

Non US Equity 15.75% 17.13% 16.63% 17.00% 16.62% 17.30% 17.41% 

Private Equity 7.00% 6.92% 6.33% 5.98% 6.47% 6.90% 7.18% 

High Yield/Specialty Credit 15.00% 15.15% 14.45% 15.21% 15.48% 15.60% 15.60% 

Fixed Income / Liquidity 23.50% 28.43% 30.30% 30.19% 31.12% 30.20% 29.98% 

Core Fixed Income 20.50% 23.07% 27.74% 27.23% 24.75% 23.60% 23.67% 

Cash 3.00% 5.36% 2.56% 2.96% 6.37% 6.60% 6.31% 

Diversifying Strategies 23.00% 14.13% 15.13% 14.87% 14.69% 14.37% 14.73% 

Real Estate 5.00% 5.54% 5.11% 4.29% 4.28% 3.80% 4.06% 
Opportunistic/Absolute 
Return 3.00% 3.37% 2.70% 2.58% 2.38% 2.37% 2.40% 

Real Return 15.00% 5.22% 7.32% 8.00% 8.03% 8.20% 8.27% 
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Investment Objectives and Rates of Return 

KRS’ returns are measured on a rolling basis and should exceed the return rates of comparable passive 
market indices. All allocations, ranges, and assumed rates of return are based on actuarial assumptions that 
went into effect July 12, 2017. The following definitions of short-term and long-term rates of return can be 
found in KRS’ Investment Policy Statement.1 

Short-Term Rate of Return: defined as a period shorter than the defined long-term period, typically 
considered as a full market cycle lasting three years. For more information, see the individual portfolio 
information included in the monthly update.2  
 
Long-Term Rate of Return: defined as a period exceeding twenty years. In the long-term, KRS’ total assets 
should achieve a return which exceeds the actuarially required rate of return of each plan. In addition to 
exceeding the actuarially required rate of return, the total fund return should exceed the return achieved by 
its blended performance benchmark. 
 
The table below displays the market value, percent ownership of the total market value, rate of return, and 
index for each plan for the fourth quarter of fiscal year 2020.  
 

KRS Pension Fund Market Values and Returns 

For the Quarter Ended June 30, 2020 

 Market Value % of Total Return Index Performance 

CERS $7,045,846,331 55.39% 8.97 9.72 Below Target 

CERS-H $2,377,165,027 18.69% 8.93 9.72 Below Target 

KERS $2,316,004,897 18.21% 8.65 8.96 Below Target 

KERS-H $693,794,374 5.45% 9.36 9.72 Below Target 

SPRS $286,651,184 2.25% 9.02 8.96 Above Target 

TOTAL $12,719,461,813 100.00%    
 
 

 
 

 
 
 
 
 
 
 
 
 
 

                                                           
1Kentucky Retirement Systems, “Statement of Investment Policy.” Adopted on July 12, 2017 Available at: 
https://kyret.ky.gov/Investments/Investment%20Policies/KRS%20Investment%20Policy%20Statement%20JULY%2012%202017.pdf 
2 KRS Monthly Staff Performance Reports available at: https://kyret.ky.gov/Investments/Investments-
Library/Pages/Monthly%20Performance%20Updates.aspx.  
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The table below shows 1-Year returns for each of KRS’ plans and KRS in total.  
 

KRS Pension Fund FY2020 Returns by Plan 

For the Quarter Ended June 30, 2020 

Fund Return Benchmark Benchmark Rate of Return Performance 

KRS 1-Year Return 1.15 KRS Pension Blended Index 0.50 Above Target 

CERS 1-Year Return 0.84 CERS Pension Plan Tactical Index 0.51 Above Target 

CERS-H 1-Year Return 0.71 CERS-H Pension Plan Tactical Index 0.51 Above Target 

KERS 1-Year Return 2.36 KERS Pension Plan Tactical Index 1.07 Above Target 

KERS-H 1-Year Return 0.95 KERS-H Pension Plan Tactical Index 0.51 Above Target 

SPRS 1-Year Return 2.21 SPRS Pension Plan Tactical Index 1.07 Above Target 
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The table below displays 10-Year and 30-Year returns for all plans.  
 

KRS Pension Fund Long-Term Returns 

For the Quarter Ended June 30, 2020 

Fund Return Index 
Benchmark Rate of 

Return Performance 

CERS 30-Year Return 7.86 KY Ret. CERS Plan Tactical  7.77 
Above 
Target 

CERS 10-Year Return 7.37 KY Ret. CERS Plan Tactical  7.53 Below Target 
CERS-H 30-Year 
Return 7.86 

KY Ret. CERS Haz Plan 
Tactical 7.77 

Above 
Target 

CERS-H 10-Year 
Return 7.36 

KY Ret. CERS Haz Plan 
Tactical 7.53 Below Target 

KERS 30-Year Return 7.82 KY Ret. KERS Plan Tactical 7.75 
Above 
Target 

KERS 10-Year Return 7.26 KY Ret. KERS Plan Tactical 7.47 Below Target 
KERS-H 30-Year 
Return 7.85 

KY Ret. KERS Haz Plan 
Tactical 7.77 

Above 
Target 

KERS-H 10-Year 
Return 7.36 

KY Ret. KERS Haz Plan 
Tactical 7.53 Below Target 

SPRS 30-Year Return 7.79 KY Ret. SPRS Plan Tactical 7.74 
Above 
Target 

SPRS 10-Year Return 7.17 KY Ret. SPRS Plan Tactical 7.46 Below Target 
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Returns by Asset Class 

The following tables display KRS’ 3-year, 5-year, and 10-year returns for the following asset classes: U.S. 
Equity, Non-U.S. Equity, Real Return, and Cash; these returns are compared to benchmarked indices. The 
20-year returns have also been provided for U.S. Equity and Cash. For all periods, the U.S. Equity portfolio 
trailed its benchmark.  

When applicable, portfolio performance is also examined using the standard deviation, Sharpe ratio, and 
median return. The standard deviation is a statistical measure of volatility where a higher standard deviation 
indicates greater volatility indicating higher risk. The Sharpe ratio measures risk as the average return in 
excess of a risk free investment, e.g. a U.S. Treasury bond. A higher Sharpe ratio exemplifies a higher 
return in excess of a risk free investment. Finally, distance from the median measures performance based 
on peer comparisons.  

KRS U.S. Equity 

Standard Measurement KRS Index Result 

Times Out of 
Compliance (Past 4 

Qtrs.) 

Short-Term:  

For periods less than five years or a full market cycle, U.S. 
Equity should exceed the returns of the KRS Equity 
Blended Index. 

3-
Year 8.96 10.04 

Below 
Target 4 

Long-Term: (5 & 10 Years) 

U.S. Equity return should exceed the KRS Equity Blended 
Index. 

5-
Year 9.14 10.03 

Below 
Target 4 

10-
Year 12.95 13.71 

Below 
Target 4 

20-
Year 6.01 6.43 

Below 
Target 4 

Volatility, as measured by the standard deviation of monthly 
returns, should be comparable to that of the Index within a 
10 percent range of the Index. 

5-
Year 15.44 15.23 

Within 
Range 0 

10-
Year 14.16 13.93 

Within 
Range 0 

U.S. Equity return should compare favorably to the KRS 
Equity Blended Index on a risk-adjusted basis, as 
measured by Sharpe ratio. 

5-
Year 0.57 0.63 

Below 
Target 4 

10-
Year 0.89 0.96 

Below 
Target 4 

U.S. Equity should generate returns that rank above the 
median return of a relevant peer group. 

5-
Year 9.24 10.03 

Below 
Target 2 

10-
Year 13.06 13.71 

Below 
Target 4 
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KRS Non-U.S. Equity 

Standard Measurement KRS Index Result 

Times Out of 
Compliance (Past 4 

Qtrs.) 

Short-Term:  

For periods less than five years or a full market cycle, Non-
U.S. Equity should exceed the returns of the KRS 
International Equity Blended Index 

3-
Year 3.17 0.99 

Above 
Target 0 

Long-Term: (5 & 10 Years) 

Non-U.S. Equity return should exceed the KRS International 
Equity Blended Index 

5-
Year 3.86 2.38 

Above 
Target 0 

10-
Year 5.35 5.32 

Above 
Target 0 

Volatility, as measured by the standard deviation of monthly 
returns, should be comparable to that of the Index within a 
10 percent range of the Index. 

5-
Year 14.90 14.98 

Within 
Range 0 

10-
Year 14.89 15.30 

Within 
Range 0 

Non-U.S. Equity return should compare favorably to the 
KRS International Equity Blended Index on a risk-adjusted 
basis, as measured by sharpe ratio. 

5-
Year 0.25 0.16 

Above 
Target 1 

10-
Year 0.39 0.38 

Above 
Target 0 

Non-U.S. Equity should generate returns that rank above the 
median return of a relevant peer group 

5-
Year 4.14 2.38 

Above 
Target 0 

10-
Year 5.58 5.32 

Above 
Target 2 
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KRS Real Return 

Standard Measurement KRS Index Result 

Times Out of 
Compliance (Past 4 

Qtrs.) 
Short-Term:  
For periods less than five years or a full market cycle, Real 
Return should exceed the returns of the KRS Pension Real 
Return Custom Benchmark 

3-
Year 

-
0.95 -1.18 

Above 
Target 0 

Long-Term 

Real Return return should exceed the KRS Pension Real 
Return Custom Benchmark 

5-
Year 1.11 0.32 

Above 
Target 0 

10-
Year N/A N/A N/A 0 

Volatility, as measured by the standard deviation of monthly 
returns, should be comparable to that of the Index within a 10 
percent range of the Index. 

5-
Year 9.08 8.59 

Within 
Range 2 

10-
Year N/A N/A N/A 0 

Total Real Return Allocation return should compare favorably 
to the KRS Pension Real Return Custom Benchmark on a 
risk-adjusted basis, as measured by Sharpe ratio. 

5-
Year 0.04 -0.05 

Above 
Target 0 

10-
Year N/A N/A N/A 0 

 

 

 

KRS Cash 

Standard Measurement KRS Index Result 

Times Out of 
Compliance (Past 4 

Qtrs.) 
Short-Term:  
For periods less than five years or a full market cycle, 
return should exceed the Citi Group 3 Month -bill Index. 

3-
Year 2.05 1.72 

Above 
Target 0 

Long-Term: (5 & 10 Years) 

Return should exceed the Citi Group 3 Month -bill Index. 

5-
Year 1.52 1.15 

Above 
Target 0 

10-
Year 0.93 0.61 

Above 
Target 0 

20-
Year 2.01 1.58 

Above 
Target 0 

Volatility, as measured by the standard deviation of 
monthly returns, should be comparable to that of the Index 
within a 10 percent range. 

5-
Year 0.34 0.24 

Outside 
Range 4 

10-
Year 0.31 0.23 

Outside 
Range 4 
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Portfolio Compliance Guidelines 

• Securities issued by the state of Kentucky, its subsidiaries or affiliates are prohibited.    In Compliance 
• The amount of stock in the domestic or international equity allocation in any            In Compliance 

single corporation shall not exceed 5% of the aggregate market value of the  
  System’s assets. 
• The amount of stock held in domestic or international equity allocation             In Compliance 

shall not exceed 3% of the shares outstanding of any corporation. 
• The amount of stock in any one industry in the domestic equity allocation            In Compliance 

shall not exceed 10% of the aggregate market value of the System’s assets. 
• Investment on “frontier” markets shall not exceed 10% of the System’s             In Compliance 

international equity assets. 
• The duration of the total fixed income portfolio shall not deviate from the             In Compliance 

KRS Fixed Income Index by more than 25%. 
• The amount invested in the debt of a single corporation shall not exceed 5%            In Compliance 
       of the total market value of the System’s Assets. 
• No public fixed income manager shall invest more than 5% of the total market            In Compliance 
       value of assets held in any single issue short-term instruments, with the exception 
       of U.S. Government issued, guaranteed or agency obligations. 
• 50% of the fixed income assets must have liquidity that is T+3 (trade date plus            In Compliance 
       three days) settlement or better. 
• For the S&P 500 portfolio, securities must be in the S&P 500.                                         Not In Compliance         

 
 
As indicated above, there were Public Equities that did not comply with the policy that S&P securities must 
be held in the S&P 500. The exceptions were due to spin-offs, mergers, and loss of market capitalization.  

This is presented for informational purposes only. 

No action is required of the Committee. 
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Statement of Holdings Report

LEI: HPFHU0OQ28E4N0NFVK49  |  USD  |  GSL403

As of 7/31/2020 Securities Lending

KENTUCKY RETIREMENT SYSTEMS

Security ID Description Maturity /
Expected
Maturity
Date **

Purchase
Date

Settle
Date

Ratings
S&P/Mdy/Fitch

Price Par Value Amortized
Cost

Market
Value

Unrealized
Gain/(Loss)

Book*
Yield

Days
to
Reset
/ Mat

% of
Amt
Cost

Not
in
Bank

Repo

CITADEL A (T Bills, Notes, 8/3/2020 7/31/2020  2099797926 7/31/2020 100.00 20,031,775 20,031,775 20,031,775 0 0.14 3 7.80%
RBC D (Agency MBS & Pass 8/3/2020 7/31/2020  2099798055 7/31/2020 100.00 56,074,891 56,074,891 56,074,891 0 0.09 3 21.84%
SOCIETE R (EQUITIES) 8/3/2020 7/31/2020  2099797964 7/31/2020 100.00 50,099,881 50,099,881 50,099,881 0 0.26 3 19.51%
BOFA R (EQUITIES) 8/3/2020 7/31/2020  2099797962 7/31/2020 100.00 15,226,527 15,226,527 15,226,527 0 0.19 3 5.93%
BNP R (EQUITIES) 8/3/2020 7/31/2020  2099797961 7/31/2020 100.00 16,618,716 16,618,716 16,618,716 0 0.29 3 6.47%
BARCLAYS R (EQUITIES) 8/3/2020 7/31/2020  2099797960 7/31/2020 100.00 9,316,589 9,316,589 9,316,589 0 0.29 3 3.63%
IND D (Agency MBS & Pass 8/3/2020 7/31/2020  2099797935 7/31/2020 100.00 5,976,164 5,976,164 5,976,164 0 0.10 3 2.33%
CF D (Agency MBS & Pass 8/3/2020 7/31/2020  2099797934 7/31/2020 100.00 2,757,754 2,757,754 2,757,754 0 0.10 3 1.07%
CANTOR D (Agency MBS & 8/3/2020 7/31/2020  2099797933 7/31/2020 100.00 13,983,268 13,983,268 13,983,268 0 0.10 3 5.45%
AMHERST D (Agency MBS & 8/3/2020 7/31/2020  2099797932 7/31/2020 100.00 3,752,505 3,752,505 3,752,505 0 0.13 3 1.46%
PALAFOX A (T Bills, Notes, 8/3/2020 7/31/2020  2099797927 7/31/2020 100.00 1,809,085 1,809,085 1,809,085 0 0.14 3 0.70%
BOFA R (EQUITIES) 9/4/2020 7/31/2020* 2099652647 7/31/2020 100.00 2,200,000 2,200,000 2,200,000 0 0.37 3 0.86%
CITI R (EQUITIES) 9/4/2020 6/12/2020* 2061236481 6/12/2020 100.00 8,900,000 8,900,000 8,900,000 0 0.44 3 3.47%
JEFFERIES R (EQUITIES) 9/4/2020 3/13/2020* 1986733647 3/13/2020 100.00 1,000,000 1,000,000 1,000,000 0 0.59 3 0.39%
SOCIETE R (EQUITIES) 9/4/2020 2/25/2020* 1972708122 2/25/2020 100.00 10,900,000 10,900,000 10,900,000 0 0.39 3 4.24%
BNP R (EQUITIES) 9/4/2020 1/31/2020* 1954046274 1/31/2020 100.00 10,300,000 10,300,000 10,300,000 0 0.42 3 4.01%
CITADEL R (EQUITIES) 10/6/2020 8/1/2019  1810720478 8/1/2019 100.00 16,600,000 16,600,000 16,600,000 0 0.62 3 6.46%
BOFA R (EQUITIES) 11/3/2020 6/13/2019* 1773085216 6/13/2019 100.00 5,700,000 5,700,000 5,700,000 0 0.59 3 2.22%

Repo Total: 251,247,155 251,247,155 251,247,155 0 0.25 3 97.84%

Agencies

FEDERAL HOME LOAN BANK 12/23/2020 9/19/2019  3130AH5B5 9/23/2019 AA+/Aaa/AAA 100.01 4,140,000 4,140,000 4,140,484 484 0.20 3 1.61%
FEDERAL HOME LOAN BANK 1/28/2021 6/17/2020  3130AGTW5 6/17/2020 AA+/Aaa/AAA 100.00 1,450,000 1,449,532 1,450,002 470 0.21 3 0.56%

Agencies Total: 5,590,000 5,589,532 5,590,485 953 0.20 3 2.18%

Payable/Receivable

RECEIVABLE  N/A NR /NR /NR 3,136 3,136 3,136 0 0.00 0 0.00%
PAYABLE  N/A NR /NR /NR -56,145 -56,145 -56,145 0 0.00 0 -0.02%

Payable/Receivable Total: -53,009 -53,009 -53,009 0 0.00 0 -0.02%

8/17/2020 10:05:16 AM
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Statement of Holdings Report

LEI: HPFHU0OQ28E4N0NFVK49  |  USD  |  GSL403

As of 7/31/2020 Securities Lending

KENTUCKY RETIREMENT SYSTEMS

Security ID Description Maturity /
Expected
Maturity
Date **

Purchase
Date

Settle
Date

Ratings
S&P/Mdy/Fitch

Price Par Value Amortized
Cost

Market
Value

Unrealized
Gain/(Loss)

Book*
Yield

Days
to
Reset
/ Mat

% of
Amt
Cost

Not
in
Bank

Grand Total: NAV: 1.0000 256,784,146 256,783,678 256,784,632 953 0.25 3 100.00%
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As of 7/31/2020 Securities Lending

KENTUCKY RETIREMENT SYSTEMS

Note to client
Why we are providing this Note

This Note sets out important information about the status of specific types of security interests over certain assets the Firm (which reference includes ‘we’, ‘our’ and ‘us’) holds on behalf of you (our Client’) which we
are required to provide as a result of various changes to the rules in the EU which regulate how we provided services to you as implemented into the law applicable to the Firm (ApplicableRegulation”).

The term “Firm” refers to the BNY Mellon entity whose name is shown on the top of the statement to which this Note is appended. Information on client security interests Under the Applicable Regulation the Firm is
required to inform you, on a quarterly basis, about the ownership status of the assets the Firm holds on your behalf pursuant to the agreement you have with the Firm.

“Not in Bank” shall refer to assets that are (i) held directly by a third party, such as a third party custodian, in the name of the client; (ii) held in the name of the borrower, with a security interest granted to BNYM, as
security trustee, in favor of its underlying clients or (iii) securities held directly with a securities depositary in the name of the client.

Information on client security interests

Under the Applicable Regulation the Firm is required to inform you, on a quarterly basis, about the ownership status of the assets the Firm holds on your behalf pursuant to the agreement you have with the Firm

    •    A security interest granted by you in respect of securities lending services with the Firm
This is a security interest in favour of the Firm as set out in the Agreement that you have entered into with the Firm. Please review your Agreement to understand the extent of any security interest.

    •    A security interest arising in favour of a sub-custodian or other third party with whom your assets are deposited for safekeeping

The security interests will be to secure the repayment for any fees, charges, expenses, cash advances and other amounts payable to the sub-custodian or another third party as set out in, for example, a subcustodian
agreement.

Where a sub-custodian is an entity that is subject to the law and / or regulations of a non-EEA State or third country (“Third Country Law”) additional and/or different security interests may be permitted by Third
Country Law in respect of the services that it provides to you.

1        The changes arise from the Markets in Financial Instruments Directive (EU Directive 2014/65 (“MiFID II”) and Article 63(2)(e) of the MiFID II Delegated Regulation
Where you have pledged or otherwise granted security interests over your assets to third parties without notifying BNY Mellon, these security interests will not be reflected in your client statement.

Valuations
Please note that the market values reflected on your client statement are based on vendor-supplied prices available at the end of day for the statement date. These market valuations are provided on a best efforts
basis and are not reviewed by BNY Mellon pricing teams; therefore, we recommend that such market values are not relied upon in the same fashion as those validated by professional and/or independent valuation
services. Where your client statement contains a blank instead of a market value, BNY Mellon was unable to provide an available market price. Please note that the absence of a market price may be indicative of a
lack of liquidity. Additionally the following scenarios may also result in a blank price: the security price was stale for a period greater than four days, the security had been suspended, BNY Mellon were not supplied a
price by an applicable vendor, the security price is ‘0’ or the price supplied by a vendor was rejected.

Statements available by Post

Please note that you can request to receive a physical copy of this statement, which will be posted to your mail address, by contacting your relationship manager.

Further Information
For any questions you have on this statement or to notify us of any errors, please contact your relationship manager.

8/17/2020 10:05:17 AM
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Statement of Holdings Report

LEI: HPFHU0OQ28E4N0NFVK49  |  USD  |  GSL403

As of 7/31/2020 Securities Lending

KENTUCKY RETIREMENT SYSTEMS

** Evergreen repurchase agreement. The maturity date of the transaction is the date on which the repurchase transaction terminates (as elected under the terms of the repurchase
agreement).

Cash collateral investments made in accordance with the investment guidelines established by the client are for the client's account and risk. Cash collateral investments, including
commingled vehicles, may be valued using the amortized cost method. The amortized cost and the actual fair market value of an investment may differ, and use of the amortized cost method
may be discontinued in the future. It is the client's sole responsibility to ensure that its investment guidelines properly reflect its risk tolerance, and that the risks associated with all
investments authorized pursuant to those investment guidelines are understood by the client in all material respects.

* Estimated Book Yield for Settled Positions:

[(Coupon +/- Amortization) / Amortized Cost]

** The maturity date on certain securities, such as some asset-backed securities, reflects the expected maturity date of the asset. As such, the expected maturity can be subject to change due
to changes in cash flows of underlying collateral.

Securities Lending Division Pricing Disclosures:
Prices of securities reported herein are provided by pricing vendors and ratings agencies (“pricing vendors”) used by The Bank of New York Mellon (BNYM) in the ordinary course of business.
Such prices are not independently verified by BNYM. Some reported prices are not updated by pricing vendors on a regular basis (and therefore are considered ‘stale’) and in some cases
pricing vendors do not provide prices. For securities where BNYM’s pricing vendors do not provide prices, BNYM may use prices (which may be indicative bids) provided by one or more dealers
in such securities or by the Depository Trust Company or other securities depository (generally par value or the price paid on the last trade settled through such depository) until such time
that BNYM’s pricing vendor provides prices. For securities that are new issues or securities that are not widely held or regularly traded (e.g., ABSs, CMOs, CDOs, CLOs, CBOs, CDSs), pricing
vendors may report prices based on valuation models which reflect underlying non-observable assumptions that may not be accurate or complete and such models may not be regularly
adjusted. The prices reported herein may differ from the prices reported or used by other subsidiaries, affiliates or divisions of BNYM, and such differences may or may not be material.
Neither BNYM, its pricing vendors or any other third party makes any representations or warranties with respect to any pricing information provided herein; the reported prices may not
reflect the actual amount that can be realized upon the sale of such securities. The pricing information herein may contain errors or omissions.

The pricing information herein is proprietary to its suppliers and is for your internal use only. It may not be copied, reproduced, published, posted, transmitted, displayed, stored, modified,
sublicensed, transferred, disclosed or distributed without BNYM’s express written permission or that of its pricing vendors or other third parties, as applicable. The pricing information herein
may not be used for any purpose not authorized by BNYM.

UNDER NO CIRCUMSTANCES SHALL BNYM OR ANY OF ITS PRICING VENDORS OR OTHER SUPPLIERS BE LIABLE OR RESPONSIBLE FOR ANY DAMAGES, INCLUDING BUT NOT LIMITED TO ANY
DIRECT, INDIRECT, INCIDENTAL, EXEMPLARY, SPECIAL, OR CONSEQUENTIAL DAMAGES, LOST PROFITS, OR LOSS OF GOOD WILL (EVEN IF ADVISED OF THE POSSIBILITY OF SUCH DAMAGES)
THAT RESULT FROM (1) ANY ERRORS OR OMISSIONS IN THE PRICING INFORMATION, (2) THE USE OF OR INABILITY TO USE ANY PRICING INFORMATION, (3) THE CONSEQUENCES OF ANY
DECISION MADE OR ACTION OR NON-ACTION TAKEN IN RELIANCE ON THE PRICING INFORMATION; OR (4) ANY OTHER MATTER RELATING TO THE PRICING INFORMATION.

8/17/2020 10:05:17 AM
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Statement of Holdings Report
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As of 7/31/2020 Securities Lending

KENTUCKY RETIREMENT SYSTEMS INSURANCE TRUST FUND

Security ID Description Maturity /
Expected
Maturity
Date **

Purchase
Date

Settle
Date

Ratings
S&P/Mdy/Fitch

Price Par Value Amortized
Cost

Market
Value

Unrealized
Gain/(Loss)

Book*
Yield

Days
to
Reset
/ Mat

% of
Amt
Cost

Not
in
Bank

Repo

CITADEL A (T Bills, Notes, 8/3/2020 7/31/2020  2099797926 7/31/2020 100.00 8,888,173 8,888,173 8,888,173 0 0.14 3 7.80%
RBC D (Agency MBS & Pass 8/3/2020 7/31/2020  2099798055 7/31/2020 100.00 25,409,904 25,409,904 25,409,904 0 0.09 3 22.30%
SOCIETE R (EQUITIES) 8/3/2020 7/31/2020  2099797964 7/31/2020 100.00 22,699,952 22,699,952 22,699,952 0 0.26 3 19.92%
BOFA R (EQUITIES) 8/3/2020 7/31/2020  2099797962 7/31/2020 100.00 6,756,068 6,756,068 6,756,068 0 0.19 3 5.93%
BNP R (EQUITIES) 8/3/2020 7/31/2020  2099797961 7/31/2020 100.00 7,373,786 7,373,786 7,373,786 0 0.29 3 6.47%
BARCLAYS R (EQUITIES) 8/3/2020 7/31/2020  2099797960 7/31/2020 100.00 4,133,803 4,133,803 4,133,803 0 0.29 3 3.63%
IND D (Agency MBS & Pass 8/3/2020 7/31/2020  2099797935 7/31/2020 100.00 2,713,619 2,713,619 2,713,619 0 0.10 3 2.38%
CF D (Agency MBS & Pass 8/3/2020 7/31/2020  2099797934 7/31/2020 100.00 1,252,219 1,252,219 1,252,219 0 0.10 3 1.10%
CANTOR D (Agency MBS & 8/3/2020 7/31/2020  2099797933 7/31/2020 100.00 6,349,433 6,349,433 6,349,433 0 0.10 3 5.57%
AMHERST D (Agency MBS & 8/3/2020 7/31/2020  2099797932 7/31/2020 100.00 1,703,913 1,703,913 1,703,913 0 0.13 3 1.50%
CITI R (EQUITIES) 9/4/2020 6/12/2020* 2061236481 6/12/2020 100.00 3,825,000 3,825,000 3,825,000 0 0.44 3 3.36%
SOCIETE R (EQUITIES) 9/4/2020 2/25/2020* 1972708122 2/25/2020 100.00 4,400,000 4,400,000 4,400,000 0 0.39 3 3.86%
BNP R (EQUITIES) 9/4/2020 1/31/2020* 1954046274 1/31/2020 100.00 4,000,000 4,000,000 4,000,000 0 0.42 3 3.51%
JEFFERIES R (EQUITIES) 9/4/2020 3/13/2020* 1986733647 3/13/2020 100.00 1,000,000 1,000,000 1,000,000 0 0.59 3 0.88%
BOFA R (EQUITIES) 9/4/2020 7/31/2020* 2099652647 7/31/2020 100.00 1,400,000 1,400,000 1,400,000 0 0.37 3 1.23%
CITADEL R (EQUITIES) 10/6/2020 8/1/2019  1810720478 8/1/2019 100.00 7,900,000 7,900,000 7,900,000 0 0.62 3 6.93%
BOFA R (EQUITIES) 11/3/2020 6/13/2019* 1773085216 6/13/2019 100.00 2,000,000 2,000,000 2,000,000 0 0.59 3 1.76%

Repo Total: 111,805,870 111,805,870 111,805,870 0 0.25 3 98.12%

Agencies

FEDERAL HOME LOAN BANK 12/23/2020 9/19/2019  3130AH5B5 9/23/2019 AA+/Aaa/AAA 100.01 1,515,000 1,515,000 1,515,177 177 0.20 3 1.33%
FEDERAL HOME LOAN BANK 1/28/2021 6/17/2020  3130AGTW5 6/17/2020 AA+/Aaa/AAA 100.00 650,000 649,790 650,001 211 0.21 3 0.57%

Agencies Total: 2,165,000 2,164,790 2,165,178 388 0.20 3 1.90%

Payable/Receivable

RECEIVABLE  N/A NR /NR /NR 1,599 1,599 1,599 0 0.00 0 0.00%
PAYABLE  N/A NR /NR /NR -25,782 -25,782 -25,782 0 0.00 0 -0.02%

Payable/Receivable Total: -24,184 -24,184 -24,184 0 0.00 0 -0.02%

8/17/2020 10:05:17 AM
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Statement of Holdings Report
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As of 7/31/2020 Securities Lending

KENTUCKY RETIREMENT SYSTEMS INSURANCE TRUST FUND

Security ID Description Maturity /
Expected
Maturity
Date **

Purchase
Date

Settle
Date

Ratings
S&P/Mdy/Fitch

Price Par Value Amortized
Cost

Market
Value

Unrealized
Gain/(Loss)

Book*
Yield

Days
to
Reset
/ Mat

% of
Amt
Cost

Not
in
Bank

Grand Total: NAV: 1.0000 113,946,686 113,946,477 113,946,864 388 0.25 3 100.00%
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KENTUCKY RETIREMENT SYSTEMS INSURANCE TRUST FUND

Security ID Description Maturity /
Expected
Maturity
Date **

Purchase
Date

Settle
Date

Ratings
S&P/Mdy/Fitch

Price Par Value Amortized
Cost

Market
Value

Unrealized
Gain/(Loss)

Book*
Yield

Days
to
Reset
/ Mat

% of
Amt
Cost

Not
in
Bank

Note to client
Why we are providing this Note

This Note sets out important information about the status of specific types of security interests over certain assets the Firm (which reference includes ‘we’, ‘our’ and ‘us’) holds on behalf of you (our Client’) which we
are required to provide as a result of various changes to the rules in the EU which regulate how we provided services to you as implemented into the law applicable to the Firm (ApplicableRegulation”).

The term “Firm” refers to the BNY Mellon entity whose name is shown on the top of the statement to which this Note is appended. Information on client security interests Under the Applicable Regulation the Firm is
required to inform you, on a quarterly basis, about the ownership status of the assets the Firm holds on your behalf pursuant to the agreement you have with the Firm.

“Not in Bank” shall refer to assets that are (i) held directly by a third party, such as a third party custodian, in the name of the client; (ii) held in the name of the borrower, with a security interest granted to BNYM, as
security trustee, in favor of its underlying clients or (iii) securities held directly with a securities depositary in the name of the client.

Information on client security interests

Under the Applicable Regulation the Firm is required to inform you, on a quarterly basis, about the ownership status of the assets the Firm holds on your behalf pursuant to the agreement you have with the Firm

    •    A security interest granted by you in respect of securities lending services with the Firm
This is a security interest in favour of the Firm as set out in the Agreement that you have entered into with the Firm. Please review your Agreement to understand the extent of any security interest.

    •    A security interest arising in favour of a sub-custodian or other third party with whom your assets are deposited for safekeeping

The security interests will be to secure the repayment for any fees, charges, expenses, cash advances and other amounts payable to the sub-custodian or another third party as set out in, for example, a subcustodian
agreement.

Where a sub-custodian is an entity that is subject to the law and / or regulations of a non-EEA State or third country (“Third Country Law”) additional and/or different security interests may be permitted by Third
Country Law in respect of the services that it provides to you.

1        The changes arise from the Markets in Financial Instruments Directive (EU Directive 2014/65 (“MiFID II”) and Article 63(2)(e) of the MiFID II Delegated Regulation
Where you have pledged or otherwise granted security interests over your assets to third parties without notifying BNY Mellon, these security interests will not be reflected in your client statement.

Valuations
Please note that the market values reflected on your client statement are based on vendor-supplied prices available at the end of day for the statement date. These market valuations are provided on a best efforts
basis and are not reviewed by BNY Mellon pricing teams; therefore, we recommend that such market values are not relied upon in the same fashion as those validated by professional and/or independent valuation
services. Where your client statement contains a blank instead of a market value, BNY Mellon was unable to provide an available market price. Please note that the absence of a market price may be indicative of a
lack of liquidity. Additionally the following scenarios may also result in a blank price: the security price was stale for a period greater than four days, the security had been suspended, BNY Mellon were not supplied a
price by an applicable vendor, the security price is ‘0’ or the price supplied by a vendor was rejected.

Statements available by Post

Please note that you can request to receive a physical copy of this statement, which will be posted to your mail address, by contacting your relationship manager.

Further Information
For any questions you have on this statement or to notify us of any errors, please contact your relationship manager.

8/17/2020 10:05:17 AM
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KENTUCKY RETIREMENT SYSTEMS INSURANCE TRUST FUND

Security ID Description Maturity /
Expected
Maturity
Date **

Purchase
Date

Settle
Date

Ratings
S&P/Mdy/Fitch

Price Par Value Amortized
Cost

Market
Value

Unrealized
Gain/(Loss)

Book*
Yield

Days
to
Reset
/ Mat

% of
Amt
Cost

Not
in
Bank

** Evergreen repurchase agreement. The maturity date of the transaction is the date on which the repurchase transaction terminates (as elected under the terms of the repurchase
agreement).

Cash collateral investments made in accordance with the investment guidelines established by the client are for the client's account and risk. Cash collateral investments, including
commingled vehicles, may be valued using the amortized cost method. The amortized cost and the actual fair market value of an investment may differ, and use of the amortized cost method
may be discontinued in the future. It is the client's sole responsibility to ensure that its investment guidelines properly reflect its risk tolerance, and that the risks associated with all
investments authorized pursuant to those investment guidelines are understood by the client in all material respects.

* Estimated Book Yield for Settled Positions:

[(Coupon +/- Amortization) / Amortized Cost]

** The maturity date on certain securities, such as some asset-backed securities, reflects the expected maturity date of the asset. As such, the expected maturity can be subject to change due
to changes in cash flows of underlying collateral.

Securities Lending Division Pricing Disclosures:
Prices of securities reported herein are provided by pricing vendors and ratings agencies (“pricing vendors”) used by The Bank of New York Mellon (BNYM) in the ordinary course of business.
Such prices are not independently verified by BNYM. Some reported prices are not updated by pricing vendors on a regular basis (and therefore are considered ‘stale’) and in some cases
pricing vendors do not provide prices. For securities where BNYM’s pricing vendors do not provide prices, BNYM may use prices (which may be indicative bids) provided by one or more dealers
in such securities or by the Depository Trust Company or other securities depository (generally par value or the price paid on the last trade settled through such depository) until such time
that BNYM’s pricing vendor provides prices. For securities that are new issues or securities that are not widely held or regularly traded (e.g., ABSs, CMOs, CDOs, CLOs, CBOs, CDSs), pricing
vendors may report prices based on valuation models which reflect underlying non-observable assumptions that may not be accurate or complete and such models may not be regularly
adjusted. The prices reported herein may differ from the prices reported or used by other subsidiaries, affiliates or divisions of BNYM, and such differences may or may not be material.
Neither BNYM, its pricing vendors or any other third party makes any representations or warranties with respect to any pricing information provided herein; the reported prices may not
reflect the actual amount that can be realized upon the sale of such securities. The pricing information herein may contain errors or omissions.

The pricing information herein is proprietary to its suppliers and is for your internal use only. It may not be copied, reproduced, published, posted, transmitted, displayed, stored, modified,
sublicensed, transferred, disclosed or distributed without BNYM’s express written permission or that of its pricing vendors or other third parties, as applicable. The pricing information herein
may not be used for any purpose not authorized by BNYM.

UNDER NO CIRCUMSTANCES SHALL BNYM OR ANY OF ITS PRICING VENDORS OR OTHER SUPPLIERS BE LIABLE OR RESPONSIBLE FOR ANY DAMAGES, INCLUDING BUT NOT LIMITED TO ANY
DIRECT, INDIRECT, INCIDENTAL, EXEMPLARY, SPECIAL, OR CONSEQUENTIAL DAMAGES, LOST PROFITS, OR LOSS OF GOOD WILL (EVEN IF ADVISED OF THE POSSIBILITY OF SUCH DAMAGES)
THAT RESULT FROM (1) ANY ERRORS OR OMISSIONS IN THE PRICING INFORMATION, (2) THE USE OF OR INABILITY TO USE ANY PRICING INFORMATION, (3) THE CONSEQUENCES OF ANY
DECISION MADE OR ACTION OR NON-ACTION TAKEN IN RELIANCE ON THE PRICING INFORMATION; OR (4) ANY OTHER MATTER RELATING TO THE PRICING INFORMATION.

8/17/2020 10:05:17 AM
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Securities Lending Management Summary

LEI: HPFHU0OQ28E4N0NFVK49  |  USD  |  GSL217

As of 7/31/2020 Securities Lending

Kentucky Retirement Systems-Total

EARNINGS YTD
Month Government Equity Corporate Int'l

Fixed
Int'l
Equities

Total

Jan 23,223 150,300 45,701 559 26,754 246,538
Feb 20,231 105,836 45,485 664 11,207 183,422
Mar 25,630 116,742 40,827 675 13,012 196,885
Apr 10,871 77,904 34,789 870 29,378 153,813
May 10,531 81,685 38,657 492 45,203 176,569
Jun 5,895 112,197 44,435 508 12,887 175,922
Jul 5,669 110,746 50,156 177 16,452 183,200

Totals 102,050 755,410 300,051 3,944 154,893 1,316,348

EARNINGS
Loan Type Current

Month
Year-to-
Date

Governments

Equity

Corporate

International Fixed Income

International Equities

Total

5,669

110,746

50,156

177

16,452

183,200

102,050

755,410

300,051

3,944

154,893

1,316,348

MONTHLY PERFORMANCE MEASURES
Loan Type Avg. Loan

Volume
Avg. Wgt.
Spread (bp)

Governments

Equity

Corporate

International Fixed Income

International Equities

Total

105,518

294,352

191,428

509

27,429

619,237

7

51

36

47

67

41

OUTSTANDING YTD (000'S)
Month Government Equity Corporate Int'l

Fixed
Int'l
Equities

Total

Jan 239,108 428,563 200,876 1,448 18,001 887,996
Feb 200,316 426,135 194,199 2,256 33,402 856,309
Mar 137,190 354,081 168,895 1,829 31,644 693,639
Apr 81,803 315,336 144,227 2,715 44,517 588,598
May 95,192 315,040 184,385 877 71,673 667,167
Jun 57,072 310,291 186,090 868 25,731 580,051
Jul 105,518 294,352 191,428 509 27,429 619,237

Averages 130,886 349,114 181,443 1,500 36,057 699,000

SPREADS YTD
Month Government Equity Corporate Int'l

Fixed
Int'l
Equities

Total

Jan 11 48 31 53 48 34
Feb 15 36 34 43 50 31
Mar 24 45 33 50 57 38
Apr 19 35 34 45 66 37
May 15 36 29 77 86 36
Jun 15 51 34 83 72 43
Jul 7 51 36 47 67 41

Averages 15 43 33 57 64 37

8/17/2020 10:05:24 AM
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Securities Lending Management Summary
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As of 7/31/2020 Securities Lending

Kentucky Retirement Systems-Total

Securities Lending Division Pricing Disclosures:

Prices of securities reported herein are provided by pricing vendors and ratings agencies (“pricing vendors”) used by The Bank of New York Mellon (BNYM) in the ordinary course of business.
Such prices are not independently verified by BNYM.  Some reported prices are not updated by pricing vendors on a regular basis (and therefore are considered ‘stale’) and in some cases
pricing vendors do not provide prices.  For securities where BNYM’s pricing vendors do not provide prices, BNYM may use prices (which may be indicative bids) provided by one or more
dealers in such securities or by the Depository Trust Company or other securities depository (generally par value or the price paid on the last trade settled through such depository) until such
time that BNYM’s pricing vendor provides prices.

For securities that are new issues or securities that are not widely held or regularly traded (e.g., ABSs, CMOs, CDOs, CLOs, CBOs, CDSs), pricing vendors may report prices based on valuation
models which reflect underlying non-observable assumptions that may not be accurate or complete and such models may not be regularly adjusted.

The prices reported herein may differ from the prices reported or used by other subsidiaries, affiliates or divisions of BNYM, and such differences may or may not be material.

Neither BNYM, its pricing vendors or any other third party makes any representations or warranties with respect to any pricing information provided herein; the reported prices may not
reflect the actual amount that can be realized upon the sale of such securities.  The pricing information herein may contain errors or omissions.

The pricing information herein is proprietary to its suppliers and is for your internal use only.  It may not be copied, reproduced, published, posted, transmitted, displayed, stored, modified,
sublicensed, transferred, disclosed or distributed without BNYM’s express written permission or that of its pricing vendors or other third parties, as applicable.  The pricing information herein
may not be used for any purpose not authorized by BNYM.

UNDER NO CIRCUMSTANCES SHALL BNYM OR ANY OF ITS PRICING VENDORS OR OTHER SUPPLIERS BE LIABLE OR RESPONSIBLE FOR ANY DAMAGES, INCLUDING BUT NOT LIMITED TO ANY
DIRECT, INDIRECT, INCIDENTAL, EXEMPLARY, SPECIAL, OR CONSEQUENTIAL DAMAGES, LOST PROFITS, OR LOSS OF GOOD WILL (EVEN IF ADVISED OF THE POSSIBILITY OF SUCH DAMAGES)
THAT RESULT FROM (1) ANY ERRORS OR OMISSIONS IN THE PRICING INFORMATION, (2) THE USE OF OR INABILITY TO USE ANY PRICING INFORMATION, (3) THE CONSEQUENCES OF ANY
DECISION MADE OR ACTION OR NON-ACTION TAKEN IN RELIANCE ON THE PRICING INFORMATION; OR (4) ANY OTHER MATTER RELATING TO THE PRICING INFORMATION.

Loan volumes are calculated using month end exchange rates. Earnings calculations use exchange rates that are based on final earnings reconciliation date.
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Securities Lending Management Summary

LEI: HPFHU0OQ28E4N0NFVK49  |  USD  |  GSL217

As of 7/31/2020 Securities Lending

Kentucky Retirement Systems

EARNINGS YTD
Month Government Equity Corporate Int'l

Fixed
Int'l
Equities

Total

Jan 17,669 105,947 32,065 537 17,549 173,767
Feb 14,743 75,412 32,125 662 9,336 132,278
Mar 17,884 83,298 28,926 673 9,780 140,561
Apr 7,333 56,338 24,187 754 19,483 108,094
May 6,933 59,303 26,689 492 30,450 123,868
Jun 4,524 77,668 30,089 508 7,034 119,822
Jul 4,757 77,669 33,703 177 10,646 126,952

Totals 73,841 535,635 207,785 3,803 104,278 925,341

EARNINGS
Loan Type Current

Month
Year-to-
Date

Governments

Equity

Corporate

International Fixed Income

International Equities

Total

4,757

77,669

33,703

177

10,646

126,952

73,841

535,635

207,785

3,803

104,278

925,341

MONTHLY PERFORMANCE MEASURES
Loan Type Avg. Loan

Volume
Avg. Wgt.
Spread (bp)

Governments

Equity

Corporate

International Fixed Income

International Equities

Total

92,045

200,838

125,831

509

18,529

437,751

7

53

37

47

77

41

OUTSTANDING YTD (000'S)
Month Government Equity Corporate Int'l

Fixed
Int'l
Equities

Total

Jan 175,874 305,364 141,656 1,308 10,665 634,868
Feb 139,917 297,281 134,538 2,246 26,234 600,215
Mar 82,393 235,193 119,066 1,823 22,326 460,801
Apr 57,520 219,726 99,978 2,173 32,810 412,207
May 60,870 227,649 127,432 877 48,349 465,177
Jun 43,249 216,857 123,588 868 15,928 400,488
Jul 92,045 200,838 125,831 509 18,529 437,751

Averages 93,124 243,272 124,584 1,400 24,977 487,358

SPREADS YTD
Month Government Equity Corporate Int'l

Fixed
Int'l
Equities

Total

Jan 11 48 31 57 49 34
Feb 16 37 35 43 52 32
Mar 28 47 29 51 59 39
Apr 18 36 34 49 59 37
May 15 35 29 77 86 36
Jun 15 51 34 83 62 42
Jul 7 53 37 47 77 41

Averages 16 44 33 58 63 37

8/17/2020 10:05:39 AM
Page 3 of 6

Special Called Investment Committee Meeting - Addendum - Standard Reports

535



Securities Lending Management Summary

LEI: HPFHU0OQ28E4N0NFVK49  |  USD  |  GSL217

As of 7/31/2020 Securities Lending

Kentucky Retirement Systems

Securities Lending Division Pricing Disclosures:

Prices of securities reported herein are provided by pricing vendors and ratings agencies (“pricing vendors”) used by The Bank of New York Mellon (BNYM) in the ordinary course of business.
Such prices are not independently verified by BNYM.  Some reported prices are not updated by pricing vendors on a regular basis (and therefore are considered ‘stale’) and in some cases
pricing vendors do not provide prices.  For securities where BNYM’s pricing vendors do not provide prices, BNYM may use prices (which may be indicative bids) provided by one or more
dealers in such securities or by the Depository Trust Company or other securities depository (generally par value or the price paid on the last trade settled through such depository) until such
time that BNYM’s pricing vendor provides prices.

For securities that are new issues or securities that are not widely held or regularly traded (e.g., ABSs, CMOs, CDOs, CLOs, CBOs, CDSs), pricing vendors may report prices based on valuation
models which reflect underlying non-observable assumptions that may not be accurate or complete and such models may not be regularly adjusted.

The prices reported herein may differ from the prices reported or used by other subsidiaries, affiliates or divisions of BNYM, and such differences may or may not be material.

Neither BNYM, its pricing vendors or any other third party makes any representations or warranties with respect to any pricing information provided herein; the reported prices may not
reflect the actual amount that can be realized upon the sale of such securities.  The pricing information herein may contain errors or omissions.

The pricing information herein is proprietary to its suppliers and is for your internal use only.  It may not be copied, reproduced, published, posted, transmitted, displayed, stored, modified,
sublicensed, transferred, disclosed or distributed without BNYM’s express written permission or that of its pricing vendors or other third parties, as applicable.  The pricing information herein
may not be used for any purpose not authorized by BNYM.

UNDER NO CIRCUMSTANCES SHALL BNYM OR ANY OF ITS PRICING VENDORS OR OTHER SUPPLIERS BE LIABLE OR RESPONSIBLE FOR ANY DAMAGES, INCLUDING BUT NOT LIMITED TO ANY
DIRECT, INDIRECT, INCIDENTAL, EXEMPLARY, SPECIAL, OR CONSEQUENTIAL DAMAGES, LOST PROFITS, OR LOSS OF GOOD WILL (EVEN IF ADVISED OF THE POSSIBILITY OF SUCH DAMAGES)
THAT RESULT FROM (1) ANY ERRORS OR OMISSIONS IN THE PRICING INFORMATION, (2) THE USE OF OR INABILITY TO USE ANY PRICING INFORMATION, (3) THE CONSEQUENCES OF ANY
DECISION MADE OR ACTION OR NON-ACTION TAKEN IN RELIANCE ON THE PRICING INFORMATION; OR (4) ANY OTHER MATTER RELATING TO THE PRICING INFORMATION.

Loan volumes are calculated using month end exchange rates. Earnings calculations use exchange rates that are based on final earnings reconciliation date.
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Securities Lending Management Summary

LEI: HPFHU0OQ28E4N0NFVK49  |  USD  |  GSL217

As of 7/31/2020 Securities Lending

Kentucky Retirement Systems Insurance Trust fund

EARNINGS YTD
Month Government Equity Corporate Int'l

Fixed
Int'l
Equities

Total

Jan 5,554 44,353 13,636 22 9,206 72,771
Feb 5,488 30,424 13,360 2 1,871 51,144
Mar 7,746 33,444 11,900 1 3,232 56,324
Apr 3,538 21,567 10,603 116 9,895 45,719
May 3,598 22,382 11,968 0 14,753 52,701
Jun 1,371 34,529 14,347 0 5,853 56,100
Jul 913 33,077 16,452 0 5,807 56,249

Totals 28,208 219,776 92,266 141 50,615 391,007

EARNINGS
Loan Type Current

Month
Year-to-
Date

Governments

Equity

Corporate

International Fixed Income

International Equities

Total

913

33,077

16,452

0

5,807

56,249

28,208

219,776

92,266

141

50,615

391,007

MONTHLY PERFORMANCE MEASURES
Loan Type Avg. Loan

Volume
Avg. Wgt.
Spread (bp)

Governments

Equity

Corporate

International Fixed Income

International Equities

Total

13,473

93,514

65,598

0

8,901

181,486

9

48

34

0

46

40

OUTSTANDING YTD (000'S)
Month Government Equity Corporate Int'l

Fixed
Int'l
Equities

Total

Jan 63,234 123,199 59,220 140 7,335 253,128
Feb 60,399 128,855 59,660 11 7,169 256,094
Mar 54,796 118,888 49,828 6 9,318 232,838
Apr 24,283 95,611 44,248 542 11,707 176,391
May 34,322 87,391 56,953 0 23,324 201,989
Jun 13,824 93,434 62,502 0 9,803 179,562
Jul 13,473 93,514 65,598 0 8,901 181,486

Averages 37,762 105,842 56,859 100 11,080 211,641

SPREADS YTD
Month Government Equity Corporate Int'l

Fixed
Int'l
Equities

Total

Jan 12 49 31 22 46 36
Feb 13 34 33 26 44 29
Mar 19 37 29 26 46 31
Apr 20 32 34 31 86 38
May 14 35 29 0 86 36
Jun 14 52 32 0 89 44
Jul 9 48 34 0 46 40

Averages 15 41 32 15 63 36
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Securities Lending Management Summary

LEI: HPFHU0OQ28E4N0NFVK49  |  USD  |  GSL217

As of 7/31/2020 Securities Lending

Kentucky Retirement Systems Insurance Trust fund

Securities Lending Division Pricing Disclosures:

Prices of securities reported herein are provided by pricing vendors and ratings agencies (“pricing vendors”) used by The Bank of New York Mellon (BNYM) in the ordinary course of business.
Such prices are not independently verified by BNYM.  Some reported prices are not updated by pricing vendors on a regular basis (and therefore are considered ‘stale’) and in some cases
pricing vendors do not provide prices.  For securities where BNYM’s pricing vendors do not provide prices, BNYM may use prices (which may be indicative bids) provided by one or more
dealers in such securities or by the Depository Trust Company or other securities depository (generally par value or the price paid on the last trade settled through such depository) until such
time that BNYM’s pricing vendor provides prices.

For securities that are new issues or securities that are not widely held or regularly traded (e.g., ABSs, CMOs, CDOs, CLOs, CBOs, CDSs), pricing vendors may report prices based on valuation
models which reflect underlying non-observable assumptions that may not be accurate or complete and such models may not be regularly adjusted.

The prices reported herein may differ from the prices reported or used by other subsidiaries, affiliates or divisions of BNYM, and such differences may or may not be material.

Neither BNYM, its pricing vendors or any other third party makes any representations or warranties with respect to any pricing information provided herein; the reported prices may not
reflect the actual amount that can be realized upon the sale of such securities.  The pricing information herein may contain errors or omissions.

The pricing information herein is proprietary to its suppliers and is for your internal use only.  It may not be copied, reproduced, published, posted, transmitted, displayed, stored, modified,
sublicensed, transferred, disclosed or distributed without BNYM’s express written permission or that of its pricing vendors or other third parties, as applicable.  The pricing information herein
may not be used for any purpose not authorized by BNYM.

UNDER NO CIRCUMSTANCES SHALL BNYM OR ANY OF ITS PRICING VENDORS OR OTHER SUPPLIERS BE LIABLE OR RESPONSIBLE FOR ANY DAMAGES, INCLUDING BUT NOT LIMITED TO ANY
DIRECT, INDIRECT, INCIDENTAL, EXEMPLARY, SPECIAL, OR CONSEQUENTIAL DAMAGES, LOST PROFITS, OR LOSS OF GOOD WILL (EVEN IF ADVISED OF THE POSSIBILITY OF SUCH DAMAGES)
THAT RESULT FROM (1) ANY ERRORS OR OMISSIONS IN THE PRICING INFORMATION, (2) THE USE OF OR INABILITY TO USE ANY PRICING INFORMATION, (3) THE CONSEQUENCES OF ANY
DECISION MADE OR ACTION OR NON-ACTION TAKEN IN RELIANCE ON THE PRICING INFORMATION; OR (4) ANY OTHER MATTER RELATING TO THE PRICING INFORMATION.

Loan volumes are calculated using month end exchange rates. Earnings calculations use exchange rates that are based on final earnings reconciliation date.
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YTD Monthly History - Earnings

LEI: HPFHU0OQ28E4N0NFVK49  |  USD  |  GSL208

For the Month Ending 7/31/2020 Securities Lending

Kentucky Retirement Systems

Month Gross Cash
Earnings

Gross Non-
Cash Earnings

Gross
Earnings

Rebate Bank Fee Gross Client
Earnings

Coll Mgmt
Fee

Net Client
Earnings

January Program 394,548.89 47,265.89 441,814.78 253,742.99 28,190.83 159,880.96 0.00 159,880.96
Dividend 0.00 0.00 16,336.06 0.00 2,450.37 13,885.69 0.00 13,885.69
Total 394,548.89 47,265.89 458,150.84 253,742.99 30,641.20 173,766.65 0.00 173,766.65

February 365,111.47 42,526.26 407,637.73 252,039.17 23,320.64 132,277.92 0.00 132,277.92
March 173,960.93 39,570.03 213,530.96 48,195.02 24,774.64 140,561.30 0.00 140,561.30
April Program 39,515.47 27,238.14 66,753.61 -53,586.44 18,030.68 102,309.37 0.00 102,309.37

Dividend 0.00 0.00 6,805.43 0.00 1,020.81 5,784.62 0.00 5,784.62
Total 39,515.47 27,238.14 73,559.04 -53,586.44 19,051.49 108,093.99 0.00 108,093.99

May 48,659.04 29,923.82 78,582.86 -67,124.21 21,839.23 123,867.84 0.00 123,867.84
June 53,742.74 24,863.10 78,605.84 -62,339.93 21,123.79 119,821.98 0.00 119,821.98
July Program 56,141.21 25,437.59 81,578.80 -67,562.45 22,354.00 126,787.25 0.00 126,787.25

Dividend 0.00 0.00 193.49 0.00 29.03 164.46 0.00 164.46
Total 56,141.21 25,437.59 81,772.29 -67,562.45 22,383.03 126,951.71 0.00 126,951.71

Total S/L Dividend 0.00 0.00 23,334.98 0.00 3,500.21 19,834.77 0.00 19,834.77
Total Program 1,131,679.75 236,824.83 1,368,504.58 303,364.15 159,633.81 905,506.62 0.00 905,506.62
Total Kentucky Retirement
Systems

1,131,679.75 236,824.83 1,391,839.56 303,364.15 163,134.02 925,341.39 0.00 925,341.39
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YTD Monthly History - Earnings

LEI: HPFHU0OQ28E4N0NFVK49  |  USD  |  GSL208

For the Month Ending 7/31/2020 Securities Lending

Kentucky Retirement Systems Insurance Trust fund

Month Gross Cash
Earnings

Gross Non-
Cash Earnings

Gross
Earnings

Rebate Bank Fee Gross Client
Earnings

Coll Mgmt
Fee

Net Client
Earnings

January Program 156,517.52 17,569.78 174,087.30 96,393.71 11,640.43 66,053.16 0.00 66,053.16
Dividend 0.00 0.00 7,903.40 0.00 1,185.49 6,717.91 0.00 6,717.91
Total 156,517.52 17,569.78 181,990.70 96,393.71 12,825.92 72,771.07 0.00 72,771.07

February 151,609.83 16,115.83 167,725.66 107,571.76 9,010.30 51,143.60 0.00 51,143.60
March 73,846.89 18,188.86 92,035.75 25,792.93 9,918.99 56,323.83 0.00 56,323.83
April Program 16,444.21 10,973.30 27,417.51 -23,101.58 7,564.18 42,954.91 0.00 42,954.91

Dividend 0.00 0.00 3,251.82 0.00 487.78 2,764.04 0.00 2,764.04
Total 16,444.21 10,973.30 30,669.33 -23,101.58 8,051.96 45,718.95 0.00 45,718.95

May 20,855.10 11,269.90 32,125.00 -29,861.58 9,285.74 52,700.84 0.00 52,700.84
June 24,025.22 10,248.58 34,273.80 -31,709.62 9,883.67 56,099.75 0.00 56,099.75
July Program 25,779.57 10,203.92 35,983.49 -30,046.41 9,891.73 56,138.17 0.00 56,138.17

Dividend 0.00 0.00 129.88 0.00 19.48 110.40 0.00 110.40
Total 25,779.57 10,203.92 36,113.37 -30,046.41 9,911.21 56,248.57 0.00 56,248.57

Total S/L Dividend 0.00 0.00 11,285.10 0.00 1,692.75 9,592.35 0.00 9,592.35
Total Program 469,078.34 94,570.17 563,648.51 115,039.21 67,195.04 381,414.26 0.00 381,414.26
Total Kentucky Retirement
Systems Insurance Trust

469,078.34 94,570.17 574,933.61 115,039.21 68,887.79 391,006.61 0.00 391,006.61
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Summary - Client Earnings by Manager

LEI: HPFHU0OQ28E4N0NFVK49  |  USD  |  GSL207

For the month ending 7/31/2020 Securities Lending

Kentucky Retirement Systems

Manager Gross
Cash
Earnings

Gross
Non-Cash
Earnings

Gross
Earnings

Rebate Bank
Fees

Gross
Client
Earnings

Collateral
Management
Fee

Net
Client
Earnings

AMERICAN 956623 1,974.22 393.74 2,367.96 2.29 354.79 2,010.88 0.00 2,010.88

CENT GROW 412224 4,588.05 938.88 5,526.93 -8,294.29 2,072.49 11,748.73 0.00 11,748.73

COLUMBIA 956634 9,159.92 119.35 9,279.27 -4,043.38 1,997.38 11,325.27 0.00 11,325.27

FRANKLIN 956624 0.00 1,676.78 1,676.78 0.00 251.51 1,425.27 0.00 1,425.27

INTERNAL 956596 2,816.87 1,862.29 4,679.16 -4,126.43 1,320.13 7,485.46 0.00 7,485.46

JPM EM 412207 940.43 447.11 1,387.54 -168.35 233.27 1,322.62 0.00 1,322.62

LAZARD AM 956626 528.97 830.14 1,359.11 -2,424.98 567.54 3,216.55 0.00 3,216.55

LOOMIS COR 353452 2,164.99 1,012.96 3,177.95 -268.79 516.63 2,930.11 0.00 2,930.11

LORD ABBET 385445 9,699.01 3,710.93 13,409.94 -4,603.92 2,701.15 15,312.71 0.00 15,312.71

LSV ASSET 956625 168.80 276.27 445.07 -4,609.53 758.17 4,296.43 0.00 4,296.43

MANULIFE 956629 4,189.00 103.29 4,292.29 -464.03 713.00 4,043.32 0.00 4,043.32

NISA 956635 1,312.73 466.45 1,779.18 -13.69 268.72 1,524.15 0.00 1,524.15

NTGI STRUC 956588 8,096.28 4,333.82 12,430.10 -29,107.53 6,221.23 35,316.40 0.00 35,316.40

NUVEEN 956642 - 0.00 0.00 193.49 0.00 29.03 164.46 0.00 164.46

PUTNAM 904032 1,804.03 1,004.00 2,808.03 -279.60 462.32 2,625.31 0.00 2,625.31

PZENA EM 412185 352.26 500.86 853.12 -219.41 160.86 911.67 0.00 911.67

RIVER 956597 2,252.19 833.08 3,085.27 -3.77 463.02 2,626.02 0.00 2,626.02

SHENKMAN 956631 491.08 51.45 542.53 1.33 81.08 460.12 0.00 460.12

SP500 INDX 956599 3,553.04 4,890.33 8,443.37 -3,736.53 1,825.53 10,354.37 0.00 10,354.37

TORTOISE 956639 1,168.28 1,594.77 2,763.05 -3,261.46 903.39 5,121.12 0.00 5,121.12

WATERFALL 956632 472.03 0.00 472.03 -1,938.26 361.49 2,048.80 0.00 2,048.80

WESTFIELD 956591 409.03 391.09 800.12 -2.12 120.30 681.94 0.00 681.94

GRAND TOTAL 56,141.21 25,437.59 81,772.29 -67,562.45 22,383.03 126,951.71 0.00 126,951.71
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Summary - Client Earnings by Manager

LEI: HPFHU0OQ28E4N0NFVK49  |  USD  |  GSL207

For the month ending 7/31/2020 Securities Lending

Kentucky Retirement Systems

Loan volumes are calculated using month end exchange rates.  Earnings calculations use
exchange rates that are based on final earnings reconciliation date.
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Summary - Client Earnings by Manager

LEI: HPFHU0OQ28E4N0NFVK49  |  USD  |  GSL207

For the month ending 7/31/2020 Securities Lending

Kentucky Retirement Systems Insurance Trust fund

Manager Gross
Cash
Earnings

Gross
Non-Cash
Earnings

Gross
Earnings

Rebate Bank
Fees

Gross
Client
Earnings

Collateral
Management
Fee

Net
Client
Earnings

AMERICAN 956779 919.12 697.83 1,616.95 -2.87 242.92 1,376.90 0.00 1,376.90

COLUMBIA 956809 4,155.09 94.43 4,249.52 -1,300.36 831.72 4,718.16 0.00 4,718.16

FRANKLIN 956800 418.57 435.43 854.00 -1.05 128.24 726.81 0.00 726.81

INS JPM 412211 354.94 117.87 472.81 -73.58 81.92 464.47 0.00 464.47

INS LOOMIS 353453 1,068.65 333.21 1,401.86 -78.19 221.68 1,258.37 0.00 1,258.37

INS LORD A 385447 4,411.57 111.43 4,523.00 -1,739.94 938.87 5,324.07 0.00 5,324.07

INS NT CEN 412227 2,040.13 443.40 2,483.53 -5,397.14 1,181.71 6,698.96 0.00 6,698.96

INS PUTNAM 904033 994.86 206.33 1,201.19 -82.67 191.87 1,091.99 0.00 1,091.99

INS PZENA 412186 143.69 464.49 608.18 -315.59 138.55 785.22 0.00 785.22

INTERNAL 956772 1,014.84 781.52 1,796.36 -1,784.81 536.61 3,044.56 0.00 3,044.56

INTERNALMD 956771 0.00 36.81 36.81 0.00 5.51 31.30 0.00 31.30

LAZARD AM 956802 182.19 500.15 682.34 -555.97 185.72 1,052.59 0.00 1,052.59

LSV ASSET 956801 0.00 224.35 224.35 -3,167.65 508.79 2,883.21 0.00 2,883.21

MANULIFE 956805 2,285.41 47.04 2,332.45 -210.46 381.01 2,161.90 0.00 2,161.90

NISA 956810 964.03 331.27 1,295.30 -55.23 202.31 1,148.22 0.00 1,148.22

NTGI STRUC 956765 2,864.12 1,539.58 4,403.70 -11,449.06 2,371.13 13,481.63 0.00 13,481.63

NUVEEN 956816 - 0.00 0.00 129.88 0.00 19.48 110.40 0.00 110.40

RIVER 909181 630.61 703.14 1,333.75 -2.36 200.25 1,135.86 0.00 1,135.86

SHENKMAN 956806 582.76 5.10 587.86 -8.96 89.37 507.45 0.00 507.45

SP500 INDX 956774 1,596.69 2,140.88 3,737.57 -1,598.85 799.22 4,537.20 0.00 4,537.20

TORTOISE 956813 521.76 261.21 782.97 -736.21 227.74 1,291.44 0.00 1,291.44

WATERFALL 956807 459.44 0.00 459.44 -1,484.81 291.58 1,652.67 0.00 1,652.67

WESTFIELD 956768 171.10 728.45 899.55 -0.65 135.01 765.19 0.00 765.19

GRAND TOTAL 25,779.57 10,203.92 36,113.37 -30,046.41 9,911.21 56,248.57 0.00 56,248.57
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Summary - Client Earnings by Manager

LEI: HPFHU0OQ28E4N0NFVK49  |  USD  |  GSL207

For the month ending 7/31/2020 Securities Lending

Kentucky Retirement Systems Insurance Trust fund

Manager Gross
Cash
Earnings

Gross
Non-Cash
Earnings

Gross
Earnings

Rebate Bank
Fees

Gross
Client
Earnings

Collateral
Management
Fee

Net
Client
Earnings

Loan volumes are calculated using month end exchange rates.  Earnings calculations use
exchange rates that are based on final earnings reconciliation date.
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Executive Lending Summary

LEI: HPFHU0OQ28E4N0NFVK49  |  USD  |  GSL601

As of 7/31/2020 Securities Lending

Kentucky Retirement Systems-Total

LENDING UTILIZATION 5.4%

5.0% 6.2% 1.3% 12.2% 0.8%

Loan Type Daily Avg
Return (bp)

Collateral
Volumes

Market
Volumes

Collateral
Percent

US Equities 48.3 274,625,306 268,407,396 102.3%

US Corp 33.7 221,000,625 215,641,619 102.5%

US Govt 6.7 106,438,354 104,320,687 102.0%

Non US Equities 46.0 25,593,245 23,995,222 106.7%

Non US Fixed 31.1 731,615 706,746 103.5%

Totals 36.0 628,389,145 613,071,672 102.5%

Loan Type Cash Collateral Non Cash Collateral

US Equities 146,400,826 128,224,481

US Corp 217,147,466 3,853,158

US Govt 3,242,158 103,196,195

Non US Equities 3,208,090 22,385,155

Non US Fixed 731,615 0

Totals 370,730,155 257,658,989

Asset Class Daily
Earnings

MTD
Earnings

Equity 6,078.38 126,892.12

Corporate 1,762.53 50,194.03

US T-Bills 97.39 2,916.81

US T-Notes 54.15 1,977.46

Agencies/Other
Gvt 10.22 512.96

US T-Bonds 7.49 262.08

Sovereign 1.93 138.66

Exchange Traded 0.00 31.30

Earnings Total 8,012.09 182,925.42

TOP 5 BORROWERS - BY LOAN TYPE

10.5 9.1 4.2 3.9 3.4

TOP TEN DAILY EARNING SECURITIES
Security Avg Daily

Rebate Rate
Daily Total MTD Total

TOTAL SE 0.0000 2,692.50 6,754.08

ACCOLADE INC -5.5000 163.82 5,233.37

ONTRAK INC -34.9112 141.48 2,707.21

ACCELERATE DIAGNOSTICS INC -54.5974 138.88 4,462.75

GENWORTH HOLDINGS INCCOMPANY GUARNT -1.9201 133.51 3,143.34

NOBLE MIDSTREAM PARTNERS LP 0.0000 128.41 824.38

CARNIVAL CORPPAIRED CTF 1 COM CARNIVAL CORP & 1 -3.3935 103.62 9,451.23

DCP MIDSTREAM LPUNITS LTD PARTNER INT -6.8050 100.66 1,609.30

US TREASURY BILLDTD 05/14/2020 0.000% 11/12/2020 0.0000 97.38 2,916.61

AMC ENTERTAINMENT HOLDINGS INC -67.3239 90.18 2,819.35
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Executive Lending Summary

LEI: HPFHU0OQ28E4N0NFVK49  |  USD  |  GSL601

As of 7/31/2020 Securities Lending

Kentucky Retirement Systems-Total

Cash collateral investments made in accordance with the investment guidelines established by the client are for the client's account and risk. Cash collateral investments, including
commingledvehicles, may be valued using the amortized cost method. The amortized cost and the actual fair market value of an investment may differ, and use of the amortized cost method
may bediscontinued in the future. It is the client's sole responsibility to ensure that its investment guidelines properly reflect its risk tolerance, and that the risks associated with all
investmentsauthorized pursuant to those investment guidelines are understood by the client in all material respects.

* Estimated Book Yield for Settled Positions:
[(Coupon +/- Amortization) / Amortized Cost]
** The maturity date on certain securities, such as some asset-backed securities, reflects the expected maturity date of the asset. As such, the expected maturity can be subject to change
due tochanges in cash flows of underlying collateral.

Securities Lending Division Pricing Disclosures:
Prices of securities reported herein are provided by pricing vendors and ratings agencies (“pricing vendors”) used by The Bank of New York Mellon (BNYM) in the ordinary course of
business.Such prices are not independently verified by BNYM. Some reported prices are not updated by pricing vendors on a regular basis (and therefore are considered ‘stale’) and in some
cases pricingvendors do not provide prices. For securities where BNYM’s pricing vendors do not provide prices, BNYM may use prices (which may be indicative bids) provided by one or more
dealers in suchsecurities or by the Depository Trust Company or other securities depository (generally par value or the price paid on the last trade settled through such depository) until such
time that BNYM’spricing vendor provides prices.  For securities that are new issues or securities that are not widely held or regularly traded (e.g., ABSs, CMOs, CDOs, CLOs, CBOs, CDSs),
pricing vendors mayreport prices based on valuation models which reflect underlying non-observable assumptions that may not be accurate or complete and such models may not be
regularly adjusted. The pricesreported herein may differ from the prices reported or used by other subsidiaries, affiliates or divisions of BNYM, and such differences may or may not be
material. Neither BNYM, its pricingvendors or any other third party makes any representations or warranties with respect to any pricing information provided herein; the reported prices may
not reflect the actual amount that canbe realized upon the sale of such securities. The pricing information herein may contain errors or omissions.

The pricing information herein is proprietary to its suppliers and is for your internal use only. It may not be copied, reproduced, published, posted, transmitted, displayed, stored,
modified,sublicensed, transferred, disclosed or distributed without BNYM’s express written permission or that of its pricing vendors or other third parties, as applicable. The pricing
information herein maynot be used for any purpose not authorized by BNYM.

UNDER NO CIRCUMSTANCES SHALL BNYM OR ANY OF ITS PRICING VENDORS OR OTHER SUPPLIERS BE LIABLE OR RESPONSIBLE FOR ANY DAMAGES, INCLUDING BUT NOT LIMITED TOANY
DIRECT, INDIRECT, INCIDENTAL, EXEMPLARY, SPECIAL, OR CONSEQUENTIAL DAMAGES, LOST PROFITS, OR LOSS OF GOOD WILL (EVEN IF ADVISED OF THE POSSIBILITY OF SUCHDAMAGES) THAT
RESULT FROM (1) ANY ERRORS OR OMISSIONS IN THE PRICING INFORMATION, (2) THE USE OF OR INABILITY TO USE ANY PRICING INFORMATION, (3) THECONSEQUENCES OF ANY DECISION
MADE OR ACTION OR NON-ACTION TAKEN IN RELIANCE ON THE PRICING INFORMATION; OR (4) ANY OTHER MATTER RELATING TO THE PRICINGINFORMATION.

8/17/2020 10:07:06 AM
Page 2 of 6

Special Called Investment Committee Meeting - Addendum - Standard Reports

546



Executive Lending Summary

LEI: HPFHU0OQ28E4N0NFVK49  |  USD  |  GSL601

As of 7/31/2020 Securities Lending

Kentucky Retirement Systems

LENDING UTILIZATION 5.4%

4.6% 6.2% 1.3% 15.2% 1.1%

Loan Type Daily Avg
Return (bp)

Collateral
Volumes

Market
Volumes

Collateral
Percent

US Equities 49.7 190,615,116 186,259,224 102.3%

US Corp 34.8 148,821,007 145,207,629 102.5%

US Govt 6.5 93,451,640 91,596,353 102.0%

Non US Equities 51.7 17,622,021 16,522,612 106.7%

Non US Fixed 31.1 731,615 706,746 103.5%

Totals 35.8 451,241,399 440,292,563 102.5%

Loan Type Cash Collateral Non Cash Collateral

US Equities 106,017,575 84,597,542

US Corp 145,917,309 2,903,698

US Govt 1,837,099 91,614,541

Non US Equities 2,280,081 15,341,940

Non US Fixed 731,615 0

Totals 256,783,679 194,457,720

Asset Class Daily
Earnings

MTD
Earnings

Equity 2,419.49 88,150.11

Corporate 1,227.91 33,741.75

US T-Bills 97.39 2,916.81

US T-Notes 36.09 1,303.06

US T-Bonds 5.61 201.27

Agencies/Other
Gvt 4.55 335.59

Sovereign 1.93 138.66

Earnings Total 3,792.97 126,787.25

TOP 5 BORROWERS - BY LOAN TYPE

9.5 6.3 3.1 2.9 2.7

TOP TEN DAILY EARNING SECURITIES
Security Avg Daily

Rebate Rate
Daily Total MTD Total

NOBLE MIDSTREAM PARTNERS LP 0.0000 128.24 819.78

ACCOLADE INC -5.5001 112.62 3,598.59

ONTRAK INC -37.5241 105.39 1,998.77

US TREASURY BILLDTD 05/14/2020 0.000% 11/12/2020 0.0000 97.38 2,916.61

ACCELERATE DIAGNOSTICS INC -57.9974 95.87 3,179.10

UNITED AIRLINES HOLDINGS INCCOMPANY GUARNT -3.5000 78.88 2,279.33

GENWORTH HOLDINGS INCCOMPANY GUARNT -2.0000 73.63 1,789.84

CARNIVAL CORPPAIRED CTF 1 COM CARNIVAL CORP & 1 -3.4211 72.41 6,588.27

BLUE PRISM GROUP PLC -2.0193 72.23 2,256.50

DCP MIDSTREAM LPUNITS LTD PARTNER INT -6.3481 71.53 1,276.37
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Executive Lending Summary

LEI: HPFHU0OQ28E4N0NFVK49  |  USD  |  GSL601

As of 7/31/2020 Securities Lending

Kentucky Retirement Systems

Cash collateral investments made in accordance with the investment guidelines established by the client are for the client's account and risk. Cash collateral investments, including
commingledvehicles, may be valued using the amortized cost method. The amortized cost and the actual fair market value of an investment may differ, and use of the amortized cost method
may bediscontinued in the future. It is the client's sole responsibility to ensure that its investment guidelines properly reflect its risk tolerance, and that the risks associated with all
investmentsauthorized pursuant to those investment guidelines are understood by the client in all material respects.

* Estimated Book Yield for Settled Positions:
[(Coupon +/- Amortization) / Amortized Cost]
** The maturity date on certain securities, such as some asset-backed securities, reflects the expected maturity date of the asset. As such, the expected maturity can be subject to change
due tochanges in cash flows of underlying collateral.

Securities Lending Division Pricing Disclosures:
Prices of securities reported herein are provided by pricing vendors and ratings agencies (“pricing vendors”) used by The Bank of New York Mellon (BNYM) in the ordinary course of
business.Such prices are not independently verified by BNYM. Some reported prices are not updated by pricing vendors on a regular basis (and therefore are considered ‘stale’) and in some
cases pricingvendors do not provide prices. For securities where BNYM’s pricing vendors do not provide prices, BNYM may use prices (which may be indicative bids) provided by one or more
dealers in suchsecurities or by the Depository Trust Company or other securities depository (generally par value or the price paid on the last trade settled through such depository) until such
time that BNYM’spricing vendor provides prices.  For securities that are new issues or securities that are not widely held or regularly traded (e.g., ABSs, CMOs, CDOs, CLOs, CBOs, CDSs),
pricing vendors mayreport prices based on valuation models which reflect underlying non-observable assumptions that may not be accurate or complete and such models may not be
regularly adjusted. The pricesreported herein may differ from the prices reported or used by other subsidiaries, affiliates or divisions of BNYM, and such differences may or may not be
material. Neither BNYM, its pricingvendors or any other third party makes any representations or warranties with respect to any pricing information provided herein; the reported prices may
not reflect the actual amount that canbe realized upon the sale of such securities. The pricing information herein may contain errors or omissions.

The pricing information herein is proprietary to its suppliers and is for your internal use only. It may not be copied, reproduced, published, posted, transmitted, displayed, stored,
modified,sublicensed, transferred, disclosed or distributed without BNYM’s express written permission or that of its pricing vendors or other third parties, as applicable. The pricing
information herein maynot be used for any purpose not authorized by BNYM.

UNDER NO CIRCUMSTANCES SHALL BNYM OR ANY OF ITS PRICING VENDORS OR OTHER SUPPLIERS BE LIABLE OR RESPONSIBLE FOR ANY DAMAGES, INCLUDING BUT NOT LIMITED TOANY
DIRECT, INDIRECT, INCIDENTAL, EXEMPLARY, SPECIAL, OR CONSEQUENTIAL DAMAGES, LOST PROFITS, OR LOSS OF GOOD WILL (EVEN IF ADVISED OF THE POSSIBILITY OF SUCHDAMAGES) THAT
RESULT FROM (1) ANY ERRORS OR OMISSIONS IN THE PRICING INFORMATION, (2) THE USE OF OR INABILITY TO USE ANY PRICING INFORMATION, (3) THECONSEQUENCES OF ANY DECISION
MADE OR ACTION OR NON-ACTION TAKEN IN RELIANCE ON THE PRICING INFORMATION; OR (4) ANY OTHER MATTER RELATING TO THE PRICINGINFORMATION.
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Executive Lending Summary

LEI: HPFHU0OQ28E4N0NFVK49  |  USD  |  GSL601

As of 7/31/2020 Securities Lending

Kentucky Retirement Systems Insurance Trust fund

LENDING UTILIZATION 5.2%

6.2% 6.0% 1.3% 5.1% 0.0%

Loan Type Daily Avg
Return (bp)

Collateral
Volumes

Market
Volumes

Collateral
Percent

US Equities 45.2 84,010,190 82,148,173 102.3%

US Corp 31.4 72,179,618 70,433,991 102.5%

US Govt 8.4 12,986,714 12,724,334 102.1%

Non US Equities 35.6 7,971,224 7,472,611 106.7%

Totals 36.4 177,147,746 172,779,108 102.5%

Loan Type Cash Collateral Non Cash Collateral

US Equities 40,383,251 43,626,939

US Corp 71,230,157 949,461

US Govt 1,405,060 11,581,654

Non US Equities 928,009 7,043,215

Totals 113,946,477 63,201,269

Asset Class Daily
Earnings

MTD
Earnings

Equity 3,658.89 38,742.01

Corporate 534.62 16,452.28

US T-Notes 18.06 674.40

Agencies/Other
Gvt 5.67 177.37

US T-Bonds 1.88 60.81

Exchange Traded 0.00 31.30

Earnings Total 4,219.12 56,138.17

TOP 5 BORROWERS - BY LOAN TYPE

2.8 2.0 1.3 1.2 1.1

TOP TEN DAILY EARNING SECURITIES
Security Avg Daily

Rebate Rate
Daily Total MTD Total

TOTAL SE 0.0000 2,692.50 2,692.50

GENWORTH HOLDINGS INCCOMPANY GUARNT -1.8293 59.88 1,353.51

ACCOLADE INC -5.4998 51.20 1,634.78

ACCELERATE DIAGNOSTICS INC -47.3355 43.01 1,283.64

ONTRAK INC -29.0020 36.09 708.43

CARNIVAL CORPPAIRED CTF 1 COM CARNIVAL CORP & 1 -3.3314 31.21 2,862.95

VISA INC 0.0000 31.13 969.68

DCP MIDSTREAM LPUNITS LTD PARTNER INT -8.2506 29.13 332.93

AMC ENTERTAINMENT HOLDINGS INC -67.2285 27.60 863.91

HDFC BANK LTDADR 0.0000 26.64 880.77
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Executive Lending Summary

LEI: HPFHU0OQ28E4N0NFVK49  |  USD  |  GSL601

As of 7/31/2020 Securities Lending

Kentucky Retirement Systems Insurance Trust fund

Cash collateral investments made in accordance with the investment guidelines established by the client are for the client's account and risk. Cash collateral investments, including
commingledvehicles, may be valued using the amortized cost method. The amortized cost and the actual fair market value of an investment may differ, and use of the amortized cost method
may bediscontinued in the future. It is the client's sole responsibility to ensure that its investment guidelines properly reflect its risk tolerance, and that the risks associated with all
investmentsauthorized pursuant to those investment guidelines are understood by the client in all material respects.

* Estimated Book Yield for Settled Positions:
[(Coupon +/- Amortization) / Amortized Cost]
** The maturity date on certain securities, such as some asset-backed securities, reflects the expected maturity date of the asset. As such, the expected maturity can be subject to change
due tochanges in cash flows of underlying collateral.

Securities Lending Division Pricing Disclosures:
Prices of securities reported herein are provided by pricing vendors and ratings agencies (“pricing vendors”) used by The Bank of New York Mellon (BNYM) in the ordinary course of
business.Such prices are not independently verified by BNYM. Some reported prices are not updated by pricing vendors on a regular basis (and therefore are considered ‘stale’) and in some
cases pricingvendors do not provide prices. For securities where BNYM’s pricing vendors do not provide prices, BNYM may use prices (which may be indicative bids) provided by one or more
dealers in suchsecurities or by the Depository Trust Company or other securities depository (generally par value or the price paid on the last trade settled through such depository) until such
time that BNYM’spricing vendor provides prices.  For securities that are new issues or securities that are not widely held or regularly traded (e.g., ABSs, CMOs, CDOs, CLOs, CBOs, CDSs),
pricing vendors mayreport prices based on valuation models which reflect underlying non-observable assumptions that may not be accurate or complete and such models may not be
regularly adjusted. The pricesreported herein may differ from the prices reported or used by other subsidiaries, affiliates or divisions of BNYM, and such differences may or may not be
material. Neither BNYM, its pricingvendors or any other third party makes any representations or warranties with respect to any pricing information provided herein; the reported prices may
not reflect the actual amount that canbe realized upon the sale of such securities. The pricing information herein may contain errors or omissions.

The pricing information herein is proprietary to its suppliers and is for your internal use only. It may not be copied, reproduced, published, posted, transmitted, displayed, stored,
modified,sublicensed, transferred, disclosed or distributed without BNYM’s express written permission or that of its pricing vendors or other third parties, as applicable. The pricing
information herein maynot be used for any purpose not authorized by BNYM.

UNDER NO CIRCUMSTANCES SHALL BNYM OR ANY OF ITS PRICING VENDORS OR OTHER SUPPLIERS BE LIABLE OR RESPONSIBLE FOR ANY DAMAGES, INCLUDING BUT NOT LIMITED TOANY
DIRECT, INDIRECT, INCIDENTAL, EXEMPLARY, SPECIAL, OR CONSEQUENTIAL DAMAGES, LOST PROFITS, OR LOSS OF GOOD WILL (EVEN IF ADVISED OF THE POSSIBILITY OF SUCHDAMAGES) THAT
RESULT FROM (1) ANY ERRORS OR OMISSIONS IN THE PRICING INFORMATION, (2) THE USE OF OR INABILITY TO USE ANY PRICING INFORMATION, (3) THECONSEQUENCES OF ANY DECISION
MADE OR ACTION OR NON-ACTION TAKEN IN RELIANCE ON THE PRICING INFORMATION; OR (4) ANY OTHER MATTER RELATING TO THE PRICINGINFORMATION.
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