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KENTUCKY RETIREMENT SYSTEMS
INVESTMENT COMMITTEE MEETING

AGENDA 
Tuesday May 1st, 2018

9:00 a.m.

9:00AM Call to Order

9:01AM Approval of Minutes- February 6, 2018

9:05AM Standard Reports

9:10AM* Report on Recent Investment Staff Activities – Rich Robben, CFA.

9:15AM Wilshire Performance Reporting – David Lindberg

9:45AM* Wilshire Asset Liability Study – David Lindberg, Chris Tessman

11:15AM Adjourn

* All times are approximations, one or more items on this agenda may be discussed in closed session.
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MINUTES OF MEETING
KENTUCKY RETIREMENT SYSTEMS

QUARTERLY INVESTMENT COMMITTEE
FEBUARY 6, 2018, 9:00 A.M., E.T.

1270 LOUISVILLE ROAD, FRANKFORT, KENTUCKY 40601

At the February 6, 2018 Quarterly Investment Committee Meeting, the following Committee 

members were present:  David Harris, (Chair), William Cook, Kelly Downard, John Farris, Keith 

Peercy, Jerry Powell, Matthew Monteiro and Neil Ramsey. Board Member Mary Helen Peter was 

also present. Staff members present were David Eager, Karen Roggenkamp, Rich Robben, 

Anthony Chiu, Andy Kiehl, Joe Gilbert, Connie Davis, Ann Case, Shaun Case, Mark Blackwell, 

Michael Curtsinger, Jared Crawford, Natalie Young, and Alane Foley. 

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

Mr. Harris introduced Mr. Dave Lindberg of Wilshire Consulting and welcomed him to the 

meeting. Also present from Wilshire Consulting was Craig Morton, Marc Friedburg, Calvin Born, 

Alex Ford, Chris Tessman and Jonathon Miles. 

Mr. Harris introduced the agenda item Approval of Committee Minutes.  Mr. Powell moved and 

was seconded by Mr. Downard to approve the minutes of the November 13, 2017 meeting.  The 

motion passed unanimously. 

Mr. Harris introduced agenda item Standard Reports, Performance, Allocations, & Articles of 

Interest. Mr. Robben provided an overview of the reports to the Committee. These were presented 

for informational purposes only.

Mr. Robben discussed agenda item Update on Implementation of New Asset Allocation. Wilshire 

is working on the structure and will advise staff accordingly. The Committee and Investment Staff 

discussed that they wanted to have an approximately 60%/40% split between the international 

equity and U.S. equity exposure. This was for informational purposes only.

Mr. Farris moved and was seconded by Mr. Powell to enter into closed session to discuss 

confidential personnel matters. The motion passed unanimously. Mr. Harris read the following 

3
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statement: A motion having been made in open session to move into closed session for a specific 

purpose, and such motion having carried by majority vote in open, public session, the Board 

shall now enter closed session, pursuant to KRS 61.801(1)(f). The meeting moved into closed 

session. 

All public attendees exited the meeting. 

No action was taken on any items discussed at closed session. The meeting was called back into 

open session.

Mr. Harris introduced agenda item IPS Guideline Review. Staff is requesting changes or 

exemptions to the IPS guidelines as follows: 

Item #1: Monitoring and assessing service providers, including not less than annual onsite visits, 

to assure that they meet expectations and conform to policies and guidelines. Mr. Ramsey moved 

and was seconded by Mr. Powell to approve the waiver for this guideline, subject to rewrite of the 

IPS. The motion passed unanimously. 

Item #2: Staff shall reallocate the assets when the actual asset class allocation deviates from the 

policy plus any tactical shift by a minimum of 1%, and a maximum of 15% of the allocation target 

(if target allocation is 20% then action required when +/-3%). Mr. Ramsey moved and was 

seconded by Mr. Cook to approve the waiver for this guideline, subject to the rewrite of the IPS. 

The motion passed unanimously. 

Item #3: On an annual basis, a comprehensive review of each asset class and underlying portfolios 

shall be conducted by the staff and presented to the Investment Committee. The review shall 

consist of an organizational, performance and compliance assessment. Mr. Ramsey moved and 

was seconded by Mr. Powell to approve the waiver for this guideline, subject to rewrite of the IPS. 

The motion passed unanimously. 

Item #4: No more than 20% of total net assets of the private equity portfolio may be invested in a 

single industry within a particular sector. Mr. Ramsey moved and was seconded by Mr. Farris to 

approve the removal of this guideline. The motion passed unanimously. 
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Item#5: No more that 10% of total net assets of the private equity portfolio may be invested in 

any single equity or debt related assets. Mr. Ramsey moved and was seconded by Mr. Monteiro to 

approve the removal of this guideline. The motion passed unanimously. 

Item #6-10: Mr. Ramsey moved and was seconded by Mr. Powell to approve the modifications as 

presented in the chart below under the “Staff Note” column. The motion passed unanimously. 

Mr. Harris introduced agenda item Absolute Return Manager Redemptions. Mr. Chiu introduced 

Jonathon Miles from Wilshire Consulting, together they provided an update to the Investment 

Committee on Hedge Fund redemptions. This was for informational purposes only. 

Mr. Harris introduced agenda item Benchmark Review. David Lindberg and Chris Tessman from 

Wilshire Consulting provided a benchmark presentation to the Investment Committee. This was 

for informational purposes only. 

Mr. Harris introduced agenda item Private Equity Pacing. Mr. Chiu introduced Marc Friedburg

from Wilshire Consulting who provided a private equity pacing presentation to the Investment 

Committee. This was for informational purposes only. 

Item IPS Location Current IPS Requirement Language Request Reason Staff Note
6 Section 4: 3 Total assets assigned to the selected manager 

shall not exceed 25% of that firm’s total assets 
under management and shall not exceed 25% 
of a firm’s total assets under management in a 
commingled product. Separate accounts or 
funds of one are not included in this 25% 
limitation for commingled products

Modification On-going monitoring of this 
requirement would require staff to 
know the total AUM of every external 
invesment manager at all times. 

1. Add "At Time of Purchase" 
to the guideline.  2. Remove 
the Separate Account or 
Fund of One exclusion

7 Section VIII: 
Section F Pg 20

No more than 50% of the total net assets of 
the Real Return portfolio may be invested in 
any one registered investment vehicle, mutual 
fund, or separately managed account

Modification This requirement can be monitored 
when a new investment is made, but 
provides staff no remedy to enforce 
in an on-going fashion.

Add "At time of purchase" to 
the guideline

8 Section VIII: 
Section F Pg 21

No more than 20% of the total net assets of 
the Real Return portfolio may be invested in 
any single closed-end or open-end limited 
partnership or other unregistered investment 
vehicle. 

Modification This requirement can be monitored 
when a new investment is made, but 
provides staff no remedy to enforce 
in an on-going fashion.

Add "At time of purchase" to 
the guideline

9 Section VIII: 
Section H Pg. 
24

At all times, at least 25.0% of the Absolute 
Return portfolio as a whole is to be available 
in quarterly or better liquidity vehicles

Modification This requirement can be monitored 
when a new investment is made, but 
provides staff no remedy to enforce 
in an on-going fashion.

Remove "At all times" and 
replace with "At time of 
purchase" 

10 Section VIII: 
Section H Pg. 
24

At all times, no more than 50.0% of the 
Absolute Return portfolio as a whole is to be 
committed to vehicles that provide liquidity on 
a greater than annual basis.

Modification This requirement can be monitored 
when a new investment is made, but 
provides staff no remedy to enforce 
in an on-going fashion.

Remove "At all times" and 
replace with "At time of 
purchase" 
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Mr. Harris introduced agenda item Manager Presentation: SVP (Private Equity). Daniel Han, 

Michael Hewett and Chris Jackson from SVP provided a background of their firm to the 

Investment Committee. 

Mr. Harris introduced agenda item Manager Presentation: New State (Private Equity). John 

Beauelair from New State provided a background of his firm to the Investment Committee. 

Mr. Harris introduced agenda item Manager Presentation: Arrowmark. Greth Lester, Tim 

Beresford and David Corkins from Arrowmark provided a background of their firm to the 

Investment Committee. 

Mr. Ramsey moved and was seconded by Mr. Powell to approve an initial investment of 1% of 

total fund assets (approximately $175MM) with Arrowmark Partners. The motion passed 

unanimously. 

Mr. Ramsey moved and was seconded by Mr. Cook to approve an investment of $20 to $25MM 

in New State Capital Partners Fund II. The motion passed unanimously. 

Mr. Cook moved and was seconded by Mr. Monteiro to approve an investment of $65 to $70MM 

in Strategic Value Special Situations Fund IV. The motion passed unanimously. 

In preparation to go into closed session, Mr. Harris read the following statement: A motion 

having been made in open session to move into closed session for a specific purpose, and such 

motion having carried by majority vote in open, public session, the Board shall now enter closed 

session to discuss litigation, pursuant to KRS 61.801(1)(c), because of the necessity of protecting 

the confidentiality of the Systems’ litigation strategy and preserving any available attorney-client 

privilege. The meeting moved into closed session. 

All public attendees exited the meeting. 

3

Investment Committee Meeting- May 1, 2018 - Approval of Minutes- February 6, 2018 Meeting

5

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



5

The meeting was called back into open session. Mr. Cook made a motion to reject all aspects of 

the settlement offer from Bay Hills and to proceed with GP removal with cause on all Bay Hills 

Funds. The motion passed unanimously. 

There being no further business, Mr. Peercy moved and was seconded by Mr. Powell to adjourn

the meeting at 12:54 p.m.  The next meeting of the Investment Committee is scheduled for 9:00

a.m. May 1, 2018. Copies of all documents presented are incorporated as part of the minutes of 

the Investment Committee meeting held February 6, 2018.
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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 February 6, 2018 were approved by 

the Investment Committee on May 1, 2018

_______________________
Committee Chair

I have reviewed the Minutes of the Investment Committee Meeting on February 6, 2018, for form, 

content, and legality.

_______________________
Office of Legal Services
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MEMORANDUM 
 
 
Date:  May 1, 2018 
 
To:  David L. Harris, 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 and Insurance Fund quarterly investment compliance reports for the quarter ended March 31, 
2018 are attached. These reports detail the results of a review of each fund’s securities investments compliance with 
respect to the short-term and long-term fund return objectives; asset allocation targets and allowable ranges; and 
total and individual portfolio guidelines. These reports also evaluate investment compliance in equity, fixed income, 
real estate, alternative investments, and cash equivalent asset classes where performance is benchmarked to indices, 
peer performance, and volatility. 
 
cc:    
 
William S. Cook, Member     
Investment Committee of the Board of Trustees 
  
Kelly Downard, Member     
Investment Committee of the Board of Trustees 
  
John R. Farris, 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 
 
Jerry Powell, Member 
Investment Committee of the Board of Trustees 

Neil P. Ramsey, Member 
Investment Committee of the Board of Trustees 
 
David L. Eager 
Executive Director 
  
Mark Blackwell   
Executive Director, Office of Legal Services 
 
Rich Robbin, 
Interim Chief Investment Officer and Director of 
Fixed Income 
 
Kristen Coffey 
Director of Internal Audit Division 
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Kentucky Retirement Systems (KRS) Pension Fund 

FY2018 Investment Policy Compliance Report 

for the Quarter Ended March 31, 2018 

 

Pension Fund Asset Allocation 

In establishing asset allocation guidelines, the Board recognizes that each system has its own capacity to tolerate 
investment volatility or risk. The following table displays the allowable target ranges and actual and target 
allocations for each plan. As indicated below, the Board set a target of 30.0% for total alternative investments; 
however, over the three-month period, all plans missed that target and were not in compliance with the current 
policy. It should be noted that private equity fell within the allowable range for the Kentucky Employees Retirement 
Systems Hazardous (KHAZ) plan; the County Employees Retirement System (CERS) plan; the CERS Hazardous 
(CHAZ) plan; and all plans combined.   

Public equities and credit fixed income were also often not in compliance. One of the reasons that these two asset 
classes were not in compliance is because the Board altered the target allocation percentages and reduced public 
equities allocations in favor of fixed income on July 12, 2017. The Board also directed the Investment staff to 
liquidate several hedge fund accounts. Wilshire, our consultant, is currently performing an asset liability study and, 
when completed, will make asset allocation recommendations to the Board. 

 
 
 
 

  

Range KERS Target KHAZ Target CERS Target CHAZ Target SPRS Target Combined Target

+/- 2.5% 38.56% 35.00% 48.67% 35.00% 49.21% 35.00% 49.03% 35.00% 42.31% 35.00% 45.56% 35.00%

U.S. Equity +/- 2.5% 18.24% 17.50% 23.00% 17.50% 23.27% 17.50% 23.18% 17.50% 19.78% 17.50% 21.49% 17.50%

Non- U.S. Equity +/- 2.5% 20.32% 17.50% 25.67% 17.50% 25.94% 17.50% 25.85% 17.50% 22.53% 17.50% 24.06% 17.50%

+/- 3.5% 25.35% 27.00% 19.43% 28.00% 19.36% 28.00% 22.63% 28.00% 24.51% 28.00% 22.26% 27.80%

Credit Fixed Income 16.50% 17.00% 14.73% 24.00% 14.37% 24.00% 14.26% 24.00% 17.09% 24.00% 15.39% 22.70%

Global Fixed Income +/- 1.0% 8.85% 10.00% 4.70% 4.00% 4.99% 4.00% 8.37% 4.00% 7.42% 4.00% 6.87% 5.10%

+/- 1.0% 4.38% 5.00% 4.45% 5.00% 4.56% 5.00% 4.32% 5.00% 4.61% 5.00% 4.46% 5.00%

Alternative Investments +/- 1.5% 26.50% 30.00% 23.40% 30.00% 23.75% 30.00% 23.80% 30.00% 22.18% 30.00% 23.93% 30.00%

Absolute Return +/- 1.5% 7.14% 10.00% 5.94% 10.00% 6.46% 10.00% 6.15% 10.00% 5.96% 10.00% 6.33% 10.00%

Real Return +/- 1.5% 7.47% 10.00% 8.16% 10.00% 8.23% 10.00% 8.42% 10.00% 8.15% 10.00% 8.09% 10.00%

Private Equity ST < 5 Yrs +/- 1.5% 10.00% 10.00% 10.00% 10.00% 10.00% 10.00%
Private Equity LT 5+ Yrs

+/-1.0% 5.08% 2.00% 3.79% 2.00% 3.06% 2.00% 3.57% 2.00% 6.22% 2.00% 4.34% 2.20%
0.13% 0.27% 0.06% 0.11% 0.18% 0.15%

1A yellow highlight indicates that asset allocation is outside the allowable range. 

Cash Equivalent
Other

KRS Pension Fund Asset Allocation

FY2018: Third Quarter Ended March 31, 20181

Equities

11.89% 9.30% 9.06% 9.23% 8.07% 9.51%

Fixed Income

Asset Class

Real Estate

4.1

Investment Committee Meeting- May 1, 2018 - Standard Reports

9

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



Investment Objectives and Rates of Return 

The returns of the particular asset classes of the System, measured on a rolling basis, should seek to exceed the 
returns achieved by 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 long-term and short-
term rates of return can be found in KRS’ Statement of Investment Policy.1 

Long-Term Rate of Return: defined as a period of time exceeding twenty years. In the long-term, the total assets of 
the Systems 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.  
 
Short-Term Rate of Return: defined as a period of time shorter than the defined long-term period. For more 
information, see the individual portfolio information included in the monthly update.  
 
The table below shows both the 10-year and 30-year returns for each of KRS’ plans. As indicated, KRS 10-year 
return; KHAZ 10-year return; CERS 10-year return; and CHAZ 10-year return did not meet the benchmark rates of 
return.  
 

          
 

                                                           
1Kentucky Retirement Systems, “Statement of Investment Policy.” Adopted on November 4, 2015. Available at: 
https://kyret.ky.gov/Investments/Investment%20Policies/Statement%20of%20Investment%20Policy%2011-4-2015%20Executed.pdf.  

Fund Return

Benchmark Rate 
of Return Performance

KRS 10-Year Return 5.98 6.29 Below Target
KERS 30-Year Return 8.48 5.25 Above Target
KERS 10-Year Return 5.78 5.25 Above Target
KHAZ 30-Year Return 8.56 6.25 Above Target
KHAZ 10-Year Return 6.01 6.25 Below Target
CERS 30-Year Return 8.56 6.25 Above Target
CERS 10-Year Return 6.02 6.25 Below Target
CHAZ 30-Year Return 8.56 6.25 Above Target
CHAZ 10-Year Return 6.03 6.25 Below Target
SPRS 30-Year Return 8.45 5.25 Above Target
SPRS 10-Year Return 5.70 5.25 Above TargetActuarial Assumed Rate of Return

Benchmark 

All Funds 10-Year and 30-Year Returns

Actuarial Assumed Rate of Return
Actuarial Assumed Rate of Return
Actuarial Assumed Rate of Return
Actuarial Assumed Rate of Return
Actuarial Assumed Rate of Return

10-Year KRS Blended Index Return
Actuarial Assumed Rate of Return
Actuarial Assumed Rate of Return
Actuarial Assumed Rate of Return
Actuarial Assumed Rate of Return
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Returns and Risk by Asset Class 

The following tables display KRS’ Pension plan 3-year, 5-year, and 10-year returns for the following asset classes: 
U.S. Equity, Non-U.S. Equity, Fixed Income, Real Return, and Cash; these returns are compared to benchmarked 
indices. For the three-year period, the U.S. Equity and Fixed Income portfolios were below target. For the five-year 
period, the U.S. Equity, Fixed Income, and Real Return portfolios did not meet their respective benchmarks. And, 
for the ten-year period, only the U.S. Equity portfolio underperformed.  

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. The performances 
based on these indicators are displayed below.  

 

 

 

Standard Measurement KRS Index Result

Times Out of 
Compliance 

(Past 4 Qtrs.)


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 9.45 10.22 Below Target 4

5-Year 12.26 13.03 Below Target 4
10-Year 9.34 9.72 Below Target 4
5-Year 9.99 9.91 Within Range 0

10-Year 15.32 15.53 Within Range 0
5-Year 1.18 1.26 Below Target 4
10-Year 0.64 0.66 Below Target 4
5-Year 12.26 12.73 Below Target 3

10-Year 9.34 9.40 Below Target 3







 U.S. Equity should generate returns that rank above the median return of a relevant peer group.

Pension U.S. Equity

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.
U.S. Equity return should compare favorably to the KRS Equity Blended Index on a risk-adjusted 
basis, as measured by sharpe ratio.

Short-Term: 

Long-Term:  (5 & 10 Years)

 U.S. Equity return should exceed the KRS Equity Blended Index.

Standard Measurement KRS Index Result

Times Out of 
Compliance 

(Past 4 Qtrs.)


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 7.94 6.79 Above Target 0

5-Year 7.34 6.44 Above Target 0
10-Year 3.87 3.32 Above Target 0
5-Year 11.35 11.81 Within Range 0

10-Year 17.65 18.53 Within Range 0
5-Year 0.65 0.56 Above Target 0
10-Year 0.23 0.25 Below Target 1
5-Year 7.34 7.36 Below Target 4
10-Year 3.87 3.93 Below Target 4

Pension Non-U.S. Equity

Non-U.S. Equity return should exceed the KRS International Equity Blended Index

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.

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.

Non-U.S. Equity should generate returns that rank above the median return of a relevant peer group

Short-Term: 

Long-Term:  (5 & 10 Years)









Standard Measurement KRS Index Result

Times Out of 
Compliance 

(Past 4 Qtrs.)


For periods less than five years or a full market cycle, Fixed Income should exceed the returns of the 
KRS Fixed Income Blended Index 3-Year 3.96 4.46 Below Target 4

5-Year 3.67 3.83 Below Target 0

10-Year 4.85 4.67 Above Target 0
5-Year 2.78 3.06 Within Range 0

10-Year 3.75 3.61 Within Range 0
5-Year 1.20 1.14 Above Target 0

10-Year 1.20 1.20 Above Target 0
5-Year 3.67 2.49 Above Target 0

10-Year 4.85 4.51 Above Target 0
Fixed Income should generate returns that rank above the median return of a relevant peer group

Pension Fixed Income

Fixed Income return should exceed the KRS Fixed Income Blended Index

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.

Fixed Income return should compare favorably to the KRS Fixed Income Blended Index on a risk-
adjusted basis, as measured by sharpe ratio.

Long-Term:  (5 & 10 Years)

Short-Term: 
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Standard Measurement KRS Index Result

Times Out of 
Compliance 

(Past 4 Qtrs.)


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 3.27 1.75 Above Target 0

5-Year 1.80 1.89 Below Target 2
10-Year N/A N/A  0
5-Year 5.72 3.86 Outside Range 2

10-Year N/A N/A  0
5-Year 0.29 0.42 Below Target 2
10-Year N/A N/A  0

Pension Real Return

Real Return return should exceed the KRS Pension Real Return Custom Benchmark

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.

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.

Short-Term: 

Long-Term:  (5 & 10 Years)







Standard Measurement KRS Index Result

Times Out of 
Compliance 

(Past 4 Qtrs.)


For periods less than five years or a full market cycle, return should exceed the Citi Group 3 Month -
bill Index. 3-Year 0.98 0.49 Above Target 0

5-Year 0.74 0.31 Above Target 0
10-Year 0.82 0.31 Above Target 0
5-Year 0.30 0.12 Outside Range 3
10-Year 0.31 0.13 Outside Range 3

Volatility, as measured by the standard deviation of monthly returns, should be comparable to that of 
the Index within a 10 percent range.

Pension Cash

Short-Term: 

Long-Term:  (5 & 10 Years)





Return should exceed the Citi Group 3 Month -bill Index.
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Portfolio 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 duration of the TIPS portfolio shall not deviate from the Barclay’s                           Not In Compliance 

TIPS Index by more than 10%. 
• 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 in the above, two portfolio guidelines were not in compliance. The duration of the TIPS portfolio 
guideline was changed by the investment committee July 12, 2017, from the Barclays TIPS Index to the KRS TIPS 
benchmark. Although the rule was changed, it was not updated with the custodial bank until March, 2018. This item 
came into compliance with the new guideline on March 30, 2018. The second guideline not in compliance addresses 
the S&P portfolio; the exception was due to stock warrants that had limited value and were not being traded. These 
warrants will eventually expire.   
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Kentucky Retirement Systems (KRS) Insurance Fund 

FY2018 Investment Policy Compliance Report 

for the Quarter Ended March 31, 2018 

 

Insurance Fund Asset Allocation 

In establishing asset allocation guidelines, the Board recognizes that each system has its own capacity to tolerate 
investment volatility or risk. The following table displays the allowable target ranges and actual and target 
allocations for each plan. As indicated below, the Board set a target of 30.0% for total alternative investments; 
however, over the three-month period, all plans missed that target and were not in compliance with the current 
policy. It should be noted that private equity fell within the allowable range for the Kentucky Employees Retirement 
Systems Hazardous (KHAZ) plan; the County Employees Retirement System (CERS) plan; the CERS Hazardous 
(CHAZ) plan; the State Police Retirement System (SPRS); and all plans combined.   

Public equities and fixed income were also not in compliance. One of the reasons that these two asset classes were 
not in compliance is because the Board altered the target allocation percentages and reduced public equities 
allocations in favor of fixed income on July 12, 2017. The Board also directed the Investment staff to liquidate 
several hedge fund accounts. Wilshire, our consultant, is currently performing an asset liability study and, when 
completed, will make asset allocation recommendations to the Board.  

 Allowable Range 
(+/- Target) KERS Target KHAZ Target CERS Target CHAZ Target SPRS Target Combined Target

+/- 2.5% 50.44% 35.00% 49.63% 35.00% 49.11% 35.00% 49.38% 35.00% 49.54% 35.00% 49.62% 35.00%
U.S. Equity +/- 2.5% 24.66% 17.50% 23.44% 17.50% 23.26% 17.50% 23.38% 17.50% 23.45% 17.50% 23.64% 17.50%
Non- U.S. Equity +/- 2.5% 25.78% 17.50% 26.19% 17.50% 25.85% 17.50% 26.00% 17.50% 26.10% 17.50% 25.98% 17.50%

+/- 3.5% 23.11% 28.00% 19.89% 28.00% 18.25% 28.00% 17.66% 28.00% 17.23% 28.00% 19.23% 27.80%
Credit Fixed Income 18.39% 24.00% 14.77% 24.00% 13.31% 24.00% 12.64% 24.00% 12.20% 24.00% 14.26% 22.70%
Global Fixed Income +/- 1.0% 4.72% 4.00% 5.12% 4.00% 4.93% 4.00% 5.03% 4.00% 5.03% 4.00% 4.97% 5.10%

+/- 1.0% 4.00% 5.00% 4.90% 5.00% 4.70% 5.00% 4.75% 5.00% 5.07% 5.00% 4.68% 5.00%
Alternative Investments +/- 1.5% 19.44% 30.00% 23.56% 30.00% 25.35% 30.00% 25.51% 30.00% 25.26% 30.00% 23.82% 30.00%

Absolute Return +/- 1.5% 6.11% 10.00% 6.59% 10.00% 6.24% 10.00% 6.43% 10.00% 6.71% 10.00% 6.42% 10.00%
Real Return +/- 1.5% 8.36% 10.00% 8.15% 10.00% 8.62% 10.00% 8.24% 10.00% 7.52% 10.00% 8.18% 10.00%
Private Equity ST < 5 Yrs +/- 1.5% 10.00% 10.00% 10.00% 10.00% 10.00% 10.00%
Private Equity LT 5+ Yrs

+/-1.0% 2.97% 2.00% 1.99% 2.00% 2.55% 2.00% 2.66% 2.00% 2.86% 2.00% 2.61% 2.20%
0.04% 0.04% 0.04% 0.04% 0.04% 0.04%

1A yellow highlight indicates that asset allocation is outside the allowable range. 

Real Estate

4.97% 8.82% 11.03% 9.23%

KRS Insurance Fund Asset Allocation

FY2018: Third Quarter Ended March 31, 20181

Equities

Fixed Income

Asset Class

Other

10.49% 10.84%

Cash Equivalent
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Investment Objectives and Rates of Return 

The returns of the particular asset classes of the System, measured on a rolling basis, should seek to exceed the 
returns achieved by 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 long-term and short-
term rates of return can be found in KRS’ Statement of Investment Policy.1 

Long-Term Rate of Return: defined as a period of time exceeding twenty years. In the long-term, the total assets of 
the Systems 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.  
 
Short-Term Rate of Return: defined as a period of time shorter than the defined long-term period. For more 
information, see the individual portfolio information included in the monthly update.  
 
The table below shows both the 10-year and 30-year returns for each of KRS’ plans. As indicated, the total KRS 
Insurance fund 10-year return; KERS 10-year return; KHAZ 10-year return; CERS 10-year return; and CHAZ 10-
year return did not meet the benchmark rates of return.  
 

 
 

 

 
                       

                                                           
1Kentucky Retirement Systems, “Statement of Investment Policy.” Adopted on November 4, 2015. Available at: 
https://kyret.ky.gov/Investments/Investment%20Policies/Statement%20of%20Investment%20Policy%2011-4-2015%20Executed.pdf.  

Fund Return

Benchmark Rate 
of Return Performance

KRS 10-Year Return 5.32 10-Year KRS Blended Index Return 5.82 Below Target
KERS 30-Year Return 7.59 Actuarial Assumed Rate of Return 5.25 Above Target
KERS 10-Year Return 5.12 Actuarial Assumed Rate of Return 5.25 Below Target
KHAZ 30-Year Return 7.66 Actuarial Assumed Rate of Return 6.25 Above Target
KHAZ 10-Year Return 5.32 Actuarial Assumed Rate of Return 6.25 Below Target
CERS 30-Year Return 7.68 Actuarial Assumed Rate of Return 6.25 Above Target
CERS 10-Year Return 5.36 Actuarial Assumed Rate of Return 6.25 Below Target
CHAZ 30-Year Return 7.68 Actuarial Assumed Rate of Return 6.25 Above Target
CHAZ 10-Year Return 5.38 Actuarial Assumed Rate of Return 6.25 Below Target
SPRS 30-Year Return 7.68 Actuarial Assumed Rate of Return 5.25 Above Target
SPRS 10-Year Return 5.37 Actuarial Assumed Rate of Return 5.25 Above Target

All Funds 10-Year and 30-Year Returns

Benchmark 
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Returns and Risk by Asset Class 

The following tables display KRS’ Insurance plan 3-year, 5-year, and 10-year returns for the following asset classes: 
U.S. Equity, Non-U.S. Equity, Fixed Income, Real Return, and Cash; these returns are compared to benchmarked 
indices. For the three-year period, the U.S. Equity and Fixed Income portfolios were below target. For the five-year 
period, the U.S. Equity, Fixed Income, and Real Return portfolios did not meet their respective benchmarks. And, 
for the ten-year period, the U.S. Equity and Fixed Income portfolios underperformed.  

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, the median measures performance based on peer comparisons. The performances based on these 
indicators are displayed below. 

 

 

 

Standard Measurement KRS Index Result

Times Out of 
Compliance 

(Past 4 Qtrs.)


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 9.81 10.22 Below Target 4

5-Year 12.42 13.03 Below Target 4
10-Year 9.24 9.56 Below Target 4
5-Year 9.95 9.91 Within Range 0

10-Year 15.06 15.32 Within Range 0
5-Year 1.20 1.26 Below Target 4
10-Year 0.64 0.66 Below Target 4
5-Year 12.42 12.73 Below Target 3
10-Year 9.24 9.40 Below Target 4

U.S. Equity should generate returns that rank above the median return of a relevant peer group.

Insurance U.S. Equity

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.
U.S. Equity return should compare favorably to the KRS Equity Blended Index on a risk-adjusted 
basis, as measured by sharpe ratio.

Short-Term: 

Long-Term:  (5 & 10 Years)









 U.S. Equity return should exceed the KRS Equity Blended Index.

Standard Measurement KRS Index Result

Times Out of 
Compliance 

(Past 4 Qtrs.)


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 7.85 6.79 Above Target 0

5-Year 7.21 6.44 Above Target 0
10-Year 3.51 2.97 Above Target 0
5-Year 11.36 11.81 Within Range 0

10-Year 17.52 18.50 Within Range 0
5-Year 0.64 0.56 Above Target 0
10-Year 0.27 0.24 Above Target 0
5-Year 7.21 7.36 Below Target 3
10-Year 3.51 3.93 Below Target 4

Insurance Non-U.S. Equity

Non-U.S. Equity return should exceed the KRS International Equity Blended Index

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.
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.

Non-U.S. Equity should generate returns that rank above the median return of a relevant peer group

Short-Term: 

Long-Term:  (5 & 10 Years)
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Standard Measurement KRS Index Result

Times Out of 
Compliance 

(Past 4 Qtrs.)


For periods less than five years or a full market cycle, Fixed Income should exceed the returns of the 
KRS Fixed Income Blended Index 3-Year 3.84 4.46 Below Target 4

5-Year 3.21 3.83 Below Target 2
10-Year 4.41 4.42 Below Target 2
5-Year 2.72 3.06 Outside Range 2

10-Year 5.01 5.23 Within Range 0
5-Year 1.07 1.14 Below Target 1

10-Year 0.83 0.80 Above Target 0
5-Year 3.21 2.49 Above Target 0

10-Year 4.41 4.51 Below Target 1
 Fixed Income should generate returns that rank above the median return of a relevant peer group







Insurance Fixed Income

Fixed Income return should exceed the KRS Fixed Income Blended Index

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.

Fixed Income return should compare favorably to the KRS Fixed Income Blended Index on a risk-
adjusted basis, as measured by sharpe ratio.

Short-Term: 

Long-Term:  (5 & 10 Years)

Standard Measurement KRS Index Result

Times Out of 
Compliance 

(Past 4 Qtrs.)


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 3.09 1.89 Above Target 0

5-Year 1.57 2.03 Below Target 2
10-Year N/A N/A  0
5-Year 5.34 3.74 Outside Range 2

10-Year N/A N/A  0
5-Year 0.26 0.47 Below Target 2
10-Year N/A N/A  0







Insurance Real Return

Real Return return should exceed the KRS Insurance Real Return Custom Benchmark

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.

Real Return return should compare favorably to the KRS Insurance Real Return Custom Benchmark 
on a risk-adjusted basis, as measured by sharpe ratio.

Short-Term: 

Long-Term:  (5 & 10 Years)

Standard Measurement KRS Index Result

Times Out of 
Compliance 

(Past 4 Qtrs.)


For periods less than five years or a full market cycle, return should exceed the Citi Group 3 Month -
bill Index. 3-Year 0.70 0.49 Above Target 0

5-Year 0.51 0.31 Above Target 0
10-Year 0.51 0.31 Above Target 0
5-Year 0.16 0.12 Outside Range 1
10-Year 0.18 0.13 Outside Range 1

Volatility, as measured by the standard deviation of monthly returns, should be comparable to that of 
the Index within a 10 percent range.



Return should exceed the Citi Group 3 Month -bill Index.

Insurance Cash
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Portfolio 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 duration of the TIPS portfolio shall not deviate from the Barclay’s                           Not In Compliance 

TIPS Index by more than 10%. 
• 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 in the above, two portfolio guidelines were not in compliance. The duration of the TIPS portfolio 
guideline was changed by the investment committee July 12, 2017, from the Barclays TIPS Index to the KRS TIPS 
benchmark. Although the rule was changed, it was not updated with the custodial bank until March, 2018. This item 
came into compliance with the new guideline on March 30, 2018. The second guideline not in compliance addresses 
the S&P portfolio; the exception was due to stock warrants that had limited value and were not being traded. These 
warrants will eventually expire.   
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March 2018 KRS MONTHLY PERFORMANCE UPDATE 

What’s going on in the marketplace? 

Equity investors across the globe experienced a second consecutive month of negative performance.  The root cause for weak 

performance was less attributable to fundamentals of particular sectors or industries, but was more geopolitical in nature 

with trade tensions also weighing on the markets.  The U.S. had announced broad tariffs on aluminum and steel, but later 

crafted tariffs specifically aimed at China, who fired back with their own set of tariffs against the U.S.  While the current tariffs 

are fairly nominal, the fear of an all-out trade war caused many investors to lose their risk appetite.  Investors seeking safety 

created flows into bond markets putting pressure on yields; rates ultimately backed off their prior month highs.  

 

U.S. Equities 

U.S. equity markets fell approximately -2.0% (Russell 3000) on the month.  This was entirely driven by large caps which were 

down -2.5% (S&P 500).  In contrast, both small caps and mid caps provided positive performance, returning 1.3% and 0.9%, 

respectively.  Value outperformed growth, which provided roughly 90 basis points of downside protection (R3000V -1.5%, 

R3000G -2.4%).   
 

The KRS U.S. Equity portfolio outperformed the Russell 3000 Index and provided over 70 bps of downside protection during 

the month (-1.3% vs -2.0%).  The portfolio’s relative performance was driven by stock selection with several of the strategies 

adding value over their respective indices.  The internal factor based portfolio outperformed the S&P 500 by over 200 bps, 

and two other external mandates outperformed their benchmarks by over 100 bps.  Further from an allocation perspective, 

the overall portfolio is slightly smaller in terms of market cap and tilts slightly towards value which were both tailwinds during 

the period.  The FYTD return for the U.S. equity portfolio now stands at 9.9% versus the benchmark’s 10.5% return.   

 

Non-U.S. Equities 

Non-U.S. equities were also weak during the period declining approximately -1.7%, but still held up a little better than U.S. 

equity markets.  Developed and emerging market performance were closely aligned.  However, there was a style bias opposite 

of the U.S. where growth outperformed value by approximately 90 bps. 

 

The KRS Non-U.S. Equity portfolio provided 29 basis points of downside protection during the period, falling -1.4% versus the 

market return of -1.7%.  Relative outperformance was driven primarily by stock selection, with two of the four active 

managers outperforming the index on average providing nearly 100 basis points of downside protection.  In addition, the 

overweight to the allocation hampered the overall portfolio’s performance as Non-U.S. equities were one of the weaker 

performing asset classes for the period.  After nine months, the Non-U.S. equity portfolio has returned 12.9% versus the 

benchmark return of 10.7%.  

 

Fixed Income 

The fixed income market segments were mixed in terms of 

performance.  The U.S. Aggregate gained 64 bps, intermediate 

credit was up 0.1%, and the high yield market fell 60 bps.  Leveraged 

loans gained 0.3% during the period.  

 

The KRS Fixed Income portfolio outperformed its benchmark for the 

month by 14 bps (-0.1% vs -0.1%).  Manager selection was mixed; 

however, having a large portion of the allocation in the intermediate 

credit space was beneficial as the segment held up well during the 

period.  For the fiscal year, the fixed income portfolio has returned 

1.4% versus the benchmark return of 0.8%. 
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KRS Pension Performance - 03/31/18
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Alternative Assets 

Three of the four sub-asset classes posted positive absolute returns for the month; further, the absolute return and real 

estate portfolios provided positive relative performance.  The Private Equity, Real Estate, Absolute Return and Real Return 

portfolios returned 3.4%, 2.8%, 1.6%, and -0.5%, respectively.  This brought performance for the fiscal year for the Private 

Equity, Real Estate, Absolute Return, and Real Return portfolios to 11.6%, 8.7%, 5.0%, and 1.7%, respectively.   

 

Cash  

The cash portfolio performed inline during the month (0.14% vs 0.13%).  The cash allocation finished the period at 3.47%.  

The portfolio has provided a 1.4% return so far during the fiscal year. 

  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.3). 

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 

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 Present   Insurance Benchmark Composite 09/01/17 to Present 

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%) 

**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 12,307,010,066.98 100.00 -0.17 -0.49 0.41 -0.10 7.72 7.21 11.19 10.65 7.02 6.87 7.38 7.64 5.98 6.29 5.95 6.06 9.19 9.30
US PUBLIC KY Domestic Equity Blend 4/1/1984 2,480,003,011.21 20.15 -1.25 -2.01 -0.70 -0.64 9.89 10.48 12.80 13.81 9.45 10.22 12.26 13.03 9.34 9.72 6.86 6.94 11.32 11.35
EQUITY NON US KY Ret.Int'l Eq. Blended Index 7/1/2000 3,035,065,839.12 24.66 -1.38 -1.67 0.18 -1.06 12.89 10.73 19.97 17.43 7.94 6.79 7.34 6.44 3.87 3.32 3.42 3.74
PUBLIC EQUITY Global Equity Blended Index 4/1/1984 5,515,068,850.33 44.81 -1.32 -1.84 -0.25 -0.85 11.43 10.62 16.42 15.62 8.47 8.16 9.39 9.14 6.54 6.17 5.78 5.53 10.65 10.48
FIXED INCOME KY Ret.Fixed Blended Index 4/1/1984 2,962,918,731.60 24.08 0.09 -0.05 -0.25 -1.13 1.43 0.79 3.11 2.65 3.96 4.46 3.67 3.83 4.85 4.67 5.57 5.57 7.56 7.36
REAL RETURN PENSION REAL RETURN CUSTOM BM 7/1/2011 986,707,055.78 8.02 0.00 0.00 -0.51 -0.51 1.74 1.74 2.39 2.39 3.27 3.27 1.80 1.80 3.81 2.58
ABSOLUTE RETURNHFRI Fund of Funds Diversified Index - 1 Month Arrears4/1/2010 777,101,458.10 6.31 -0.01 -0.42 1.58 0.57 4.94 5.08 5.40 5.47 2.11 1.99 4.13 3.59 4.21 3.15
REAL ESTATE NCREIF NFI-ODCE Net 1 Qtr in Arrears Index^ 7/1/1984 417,131,412.20 3.39 2.74 1.85 2.78 1.85 8.73 5.04 11.16 6.66 10.01 9.42 9.25 10.52 8.10 4.07 6.25 7.93 6.08 6.44
PRIVATE EQUITY Russell 3000 + 3%(Qtr Lag) 7/1/2002 1,213,536,884.46 9.86 3.28 3.28 3.37 3.37 11.63 11.63 17.85 17.85 11.57 11.57 12.98 12.98 8.32 13.29 11.18 11.47
CASH ACCOUNT Citigroup Treasury Bill-3 Month 1/1/1988 427,551,549.93 3.47 0.14 0.13 0.53 0.35 1.44 0.89 1.67 1.07 0.98 0.49 0.74 0.31 0.82 0.31 2.39 1.92 3.61 3.15

Plan Benchmark Inception Market Value % of Total 

KERS KY Ret. KERS Plan Index 2,032,755,137.76     100.00 -0.2 -0.35 0.30          -0.11 6.80          6.44 10.07        9.65 6.31          6.54 6.97          7.31 5.78          6.12 5.85          5.98 9.12          9.25
KERS- H KY Ret. KERS Haz Plan Index 644,450,569.52        100.00 -0.17 -0.53 0.40          -0.10 7.83          7.51 11.34        11.01 7.15          6.93 7.45          7.60 6.01          6.26 5.97          6.05 9.20          9.29
CERS KY Ret. CERS Plan Index 7,029,417,665.19     100.00 -0.17 -0.53 0.42          -0.10 7.90          7.51 11.40        11.00 7.16          6.90 7.46          7.59 6.02          6.26 5.97          6.05 9.20          9.29
CERS- H KY Ret. CERS Haz Plan Index 2,342,844,180.63     100.00 -0.15 -0.53 0.42          -0.10 7.88          7.51 11.38        11.00 7.19          6.90 7.47          7.59 6.03          6.26 5.97          6.05 9.20          9.29
SPRS KY Ret. SPRS Plan Index 257,542,512.62        100.00 -0.24 -0.40 0.23          -0.10 6.95          6.82 10.15        10.06 6.11          6.50 6.82          7.32 5.70          6.13 5.81          5.98 9.10          9.25

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 Ins. Blended Index 4/1/1987 5,098,233,564.75 100.00 -0.12 -0.42 0.48 0.02 8.02 7.60 11.56 11.17 7.29 7.20 7.33 7.91 5.32 5.82 5.31 5.56 7.50 7.86
US PUBLIC KY Domestic Equity Blend 7/1/1992 1,094,842,458.85 21.47 -1.25 -2.01 -0.70 -0.64 9.86 10.48 12.85 13.81 9.81 10.22 12.42 13.03 9.24 9.56 6.65 6.39 9.67 9.55
EQUITY NON US KRS Ins.Int'l Eq Blend 4/1/2000 1,303,874,675.00 25.58 -1.48 -1.67 0.07 -1.06 12.77 10.73 19.81 17.43 7.85 6.79 7.21 6.44 3.51 2.97 3.40 2.87
PUBLIC EQUITY Global Equity Blended Index 7/1/1992 2,398,717,133.85 47.05 -1.37 -1.84 -0.31 -0.85 11.34 10.62 16.33 15.63 8.65 8.20 9.50 9.14 6.31 5.96 5.60 5.20 8.82 8.60
FIXED INCOME KRS Ins. Fixed Blended Index 7/1/1992 1,151,954,027.72 22.60 0.11 -0.05 -0.19 -1.13 1.40 0.79 2.95 2.65 3.84 4.46 3.21 3.83 4.41 4.42 5.99 5.94 6.39 6.34
REAL RETURN INSURANCE REAL RET CUSTOM BM 7/1/2011 422,617,227.77 8.29 0.10 0.10 -0.32 -0.32 1.79 1.79 2.46 2.46 3.09 3.09 1.57 1.57 3.54 2.68
ABSOLUTE RETURNHFRI Fund of Funds Diversified Index - 1 Month Arrears4/1/2010 313,275,462.85 6.14 0.02 -0.42 1.58 0.57 4.98 5.08 5.42 5.47 2.13 1.99 4.13 3.59 4.15 3.15
REAL ESTATE NCREIF NFI-ODCE Net 1 Qtr in Arrears Index^ 5/1/2009 173,093,827.85 3.40 2.69 1.85 2.73 1.85 8.68 5.04 11.08 6.66 10.09 9.42 9.30 10.52 9.22 5.92
PRIVATE EQUITY Russell 3000 + 3% (Qtr Lag) 7/1/2002 513,181,132.79 10.07 4.29 4.29 4.41 4.41 13.14 13.14 19.75 19.75 14.13 14.13 15.23 15.23 10.62 12.63 10.11 10.89
CASH ACCOUNT Citigroup Treasury Bill-3 Month 7/1/1992 125,591,912.99 2.46 0.14 0.13 0.37 0.35 1.12 0.89 1.35 1.07 0.70 0.49 0.51 0.31 0.51 0.31 2.10 1.92 2.65 2.51

Plan Benchmark Inception Market Value % of Total 

KERS INS KY Ins. KERS Plan Index 828,402,057.14        100.00 -0.43 -0.42 0.12          0.02 7.24          7.68 10.64        11.05 6.86          7.02 6.91          7.70 5.12          5.71 5.21          5.51 7.43          7.83
KERS - H INS KY Ins. KERS Haz Plan Index 511,536,120.81        100.00 -0.16 -0.42 0.43          0.02 7.91          7.69 11.42        11.17 7.20          7.06 7.32          7.74 5.32          5.73 5.31          5.52 7.50          7.83
CERS INS KY Ins. CERS Plan Index 2,313,164,730.37     100.00 -0.05 -0.42 0.54          0.02 8.14          7.69 11.69        11.24 7.34          7.10 7.40          7.77 5.36          5.74 5.33          5.53 7.51          7.84
CERS - H INS KY Ins. CERS Haz Plan Index 1,256,679,756.99     100.00 -0.03 -0.42 0.58          0.02 8.21          7.69 11.79        11.24 7.43          7.10 7.45          7.77 5.38          5.74 5.34          5.53 7.52          7.84
SPRS INS KY Ins. SPRS Plan Index 188,450,900.88        100.00 -0.03 -0.42 0.60          0.02 8.25          7.69 11.85        11.24 7.41          7.11 7.43          7.78 5.37          5.75 5.34          5.53 7.51          7.84

Note: The above chart displays the average monthly allocation.

KENTUCKY RETIREMENT SYSTEMS - INSURANCE FUND - PLAN NET RETURNS - 03/31/18
Month 3 Months Fiscal YTD 1 Year 3 Years 5 Years 10 Years 20 Years ITD 

KENTUCKY RETIREMENT SYSTEMS - INSURANCE FUND - NET RETURNS - 03/31/18
Month QTD Fiscal YTD 1 Year 3 Years 5 Years 10 Years 20 Years ITD 

KENTUCKY RETIREMENT SYSTEMS - PENSION FUND - PLAN NET RETURNS - 03/31/18
Month 3 Months Fiscal YTD 1 Year 3 Years 5 Years 10 Years 20 Years ITD 

KENTUCKY RETIREMENT SYSTEMS - PENSION FUND - NET RETURNS - 03/31/18
Month QTD Fiscal YTD 1 Year 3 Years 5 Years 10 Years 20 Years ITD 

Pension Relative Weights

US Equity NonUS Equity Fixed Income Real Estate

Absolute Return Real Return Private Equity Cash

Pension Allocation

US Equity NonUS Equity Fixed Income Real Estate

Absolute Return Real Return Private Equity Cash

Insurance Allocation

US Equity NonUS Equity Fixed Income Real Estate

Absolute Return Real Return Private Equity Cash

Insurance Relative Weights
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Date Other Party Asset Class Reason for Meeting Location KRS Attendees Individuals Met With

28‐Mar‐18 Credit Suisse Absolute Return Manager Update KRS Offices Rich Robben, Anthony Chiu Lindsay Rouff

28‐Mar‐18 Walton Street Real Estate Manager Update KRS Offices Andy Kiehl Eric Mogentale/ Team

28‐Mar‐18 Prologis Other Manager Update KRS Offices Andy Kiehl Luke Rottman/ Team

28‐Mar‐18 Tortoise Other Manager Update KRS Offices Andy Kiehl Jenny Park/ Team

27‐Mar‐18 AMERRA Real Return Manager Update KRS Offices Rich Robben Frank Pfiffer

27‐Mar‐18 Patron Real Return Manager Update KRS Offices Andy Kiehl Keith Breslauer

26‐Mar‐18 Magnetar Real Estate Manager Update KRS Offices Andy Kiehl Steve Freed/ Team

26‐Mar‐18 Fundamental Advisors Other Manager Update KRS Offices Andy Kiehl Laurence Gotlieb/ Team

23‐Mar‐18 Lubert Adler Real Estate Manager Update KRS Offices Andy Kiehl Gerry Ronon and Dean Adler

23‐Mar‐18 Nuveen Asset Management Other Manager Update KRS Offices Andy Kiehl Clint Doroff/ Team

22‐Mar‐18 Taurus Mining Real Return Manager Update KRS Offices Andy Kiehl James Duvinboe

22‐Mar‐18 UBS Equity Other Joe Gilbert Aaron Ammerman

22‐Mar‐18 Stockbridge Other Other KRS Offices Andy Kiehl Andrew Knox

21‐Mar‐18 Harrison Street Real Estate Other KRS Offices Andy Kiehl Joey Harrington

21‐Mar‐18 Mesa West Real Return Other KRS Offices Andy Kiehl Ryan Krauch

21‐Mar‐18 Sorenson Ventures Private Equity Prospect KRS Offices Anthony Chiu Ken Elefant, Bert Roberts

20‐Mar‐18 IFM Review/ Wilshire Other Other KRS Offices Andy Kiehl Chris Shelby

05‐Mar‐18 JP Morgan Fixed Income Manager Update KRS Offices Rich Robben
Jeff Fox, Kathryn Pasqualone, Brad 

Demong

28‐Feb‐18 Manulife Fixed Income Manager Update KRS Offices Rich Robben Mark Flinn, Dan Janis, David 

27‐Feb‐18 PIMCO Fixed Income Other KRS Offices Rich Robben Iggie Glazez

26‐Feb‐18 Lord Abbett Fixed Income Other KRS Offices Rich Robben Sam Scher, Joe Graham

22‐Feb‐18 Marathon Fixed Income Manager Update KRS Offices Rich Robben Bruce Richards, Charlie Short

21‐Feb‐18 JP Morgan Other Other KRS Offices Andy Kiehl Jeff Fox

21‐Feb‐18 BNY Mellon Other Manager Update KRS Offices Rich Robben David Blakeley

15‐Feb‐18 FactSet Other Other KRS Offices Rich Robben Shane Obrien, Alex Kane

15‐Feb‐18 FactSet
Equity, Fixed 

Income
Manager Update KRS Offices Joe Gilbert, Rich Robben Anthony Kane, Shane O'Brien

14‐Feb‐18
Capital Institutional Services, 

Inc.
Equity Introduction KRS Offices Joe Gilbert Jon Lantz

13‐Feb‐18 Shroders Equity Manager Update KRS Offices Joe Gilbert James Macmillan

13‐Feb‐18 AXA Real Estate Real Estate Manager Update KRS Offices Andy Kiehl Matt Holberton

09‐Feb‐18 Equity Manager Update Other Joe Gilbert Justin Moscardelli

07‐Feb‐18 Aksia Asset Consultants Other Manager Update
Other Parties' 

Offices
Andy Kiehl

07‐Feb‐18 Allianz Asset Management Real Return Manager Update
Other Parties' 

Offices
Andy Kiehl Taylor Carrington

07‐Feb‐18 Nuveen Asset Management Real Return Manager Update
Other Parties' 

Offices
Andy Kiehl Clint Doroff

06‐Feb‐18 Deutsche Asset Management Real Return Manager Update
Other Parties' 

Offices
Andy Kiehl Kevin Sheehan

31‐Jan‐18 Raymond James Other Introduction KRS Offices Rich Robben Kathryn Perry

30‐Jan‐18 ORG Real Return Other KRS Offices Andy Kiehl Ed Schwartz

24‐Jan‐18 Putnam Other Manager Update KRS Offices Rich Robben Michael Meehan

24‐Jan‐18 Ohio Insitutional Forum Other Other KRS Offices Andy Kiehl Jason Peet

23‐Jan‐18 Lord Abbett Fixed Income Manager Update KRS Offices Rich Robben Sam Scher

18‐Jan‐18 Shorevest Partners Private Equity Prospect KRS Offices Anthony Chiu
Ben Fanger, Michael Chang, Viviane 

Mao

18‐Jan‐18 Arrowmark Partners Absolute Return Prospect KRS Offices
Andy Kiehl, Anthony Chiu, 

Rich Robben

David Corkins, Kaelyn Abrell, Greth 

Lester, Tim Beresford

17‐Jan‐18 BlackRock GAO Absolute Return Manager Update KRS Offices Anthony Chiu
Sebastian Bea, Donald Perault, 

Jessica Anderson

16‐Jan‐18 Crestview Partners Private Equity Manager Update KRS Offices Anthony Chiu Barry Volpert, Lindsey King

11‐Jan‐18 Arrowstreet Capital Equity Manager Update KRS Offices Joe Gilbert Peter May

11‐Jan‐18 Strategic Value Partners Private Equity Prospect KRS Offices Anthony Chiu Victor Khosla, Chris Jackson

Investment Division Meetings 1st Quarter 2018
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Fund Manager Vintage Commitment Capital Calls Distributions Ending Value IRR Multiple
Kentucky Retirement Systems ‐ Pension FundAMERRA Agri Fund II, LP 2013 40,100,000 0 0 24,604,124 5.54 1.2

Kentucky Retirement Systems ‐ Pension FundAMERRA‐KRS Agri Holding Company, LP 2015 65,000,000 ‐1,940,299 563,890 44,768,854 ‐1.48 0.98

Kentucky Retirement Systems ‐ Pension FundArbor Capital II, L.P. 2006 22,500,000 0 0 5,416,061 19.77 2.49

Kentucky Retirement Systems ‐ Pension FundArcano KRS Fund I, L.P. 2010 36,000,000 0 3,419,145 30,563,013 7.97 1.39

Kentucky Retirement Systems ‐ Pension FundAres Special Situations Fund IV, L.P. 2015 26,192,000 2,857,781 5,715 12,442,239 ‐14.43 0.79

Kentucky Retirement Systems ‐ Pension FundBay Hills Capital I, L.P. 2007 67,500,000 88,297 1,136,257 24,202,011 13.06 1.93

Kentucky Retirement Systems ‐ Pension FundBay Hills Capital III, L.P. 2013 51,250,000 1,672,877 1,056,639 35,811,859 8.51 1.15

Kentucky Retirement Systems ‐ Pension FundBay Hills Emerging Partners II LP 2009 45,000,000 46,160 2,359,160 63,946,580 26.55 2.72

Kentucky Retirement Systems ‐ Pension FundBay Hills Emerging Partners II‐B LP 2010 45,000,000 472,530 436,472 54,445,633 12.13 1.49

Kentucky Retirement Systems ‐ Pension FundBDCM Opportunity Fund IV, L.P. 2015 35,580,000 4,412,326 0 26,493,605 10 1.13

Kentucky Retirement Systems ‐ Pension FundBlackstone Capital Partners V, L.P. 2006 47,500,000 0 32,303 5,666,211 5.64 1.34

Kentucky Retirement Systems ‐ Pension FundBlackstone Capital Partners VI, L.P. 2011 60,000,000 407,308 555,950 56,954,273 12.25 1.43

Kentucky Retirement Systems ‐ Pension FundBSP Private Credit Fund 2017 100,000,000 23,102,310 0 23,102,310 0 1

Kentucky Retirement Systems ‐ Pension FundBTG Pactual Brazil Timberland Fund I 2014 34,500,000 0 0 17,378,564 ‐6.88 0.89

Kentucky Retirement Systems ‐ Pension FundCamelot Opportunities Fund, L.P. 2010 23,400,000 0 0 10,616,954 ‐10.16 0.48

Kentucky Retirement Systems ‐ Pension FundCerberus KRS Levered Loan Opportunities Fund, L 2014 87,500,000 0 0 84,287,886 8.21 1.26

Kentucky Retirement Systems ‐ Pension FundColumbia Captal Equity Partners IV, L.P. 2005 27,000,000 0 2,020,823 4,610,251 11.93 2.2

Kentucky Retirement Systems ‐ Pension FundCrestview Partners II, L.P. 2008 67,500,000 0 0 56,941,561 16.39 1.89

Kentucky Retirement Systems ‐ Pension FundCrestview Partners III, L.P. 2014 39,000,000 0 0 17,146,047 7.01 1.14

Kentucky Retirement Systems ‐ Pension FundCVC European Equity Partners VI, L.P. 2014 26,959,258 0 1,240,602 24,236,387 13.53 1.2

Kentucky Retirement Systems ‐ Pension FundDAG Ventures II, L.P. 2006 27,000,000 0 0 5,857,966 ‐5.57 0.61

Kentucky Retirement Systems ‐ Pension FundDAG Ventures III, L.P. 2007 27,000,000 0 0 4,909,484 8.85 1.62

Kentucky Retirement Systems ‐ Pension FundDAG Ventures IV, L.P. 2008 90,000,000 0 2,096,137 49,453,754 ‐1.47 0.91

Kentucky Retirement Systems ‐ Pension FundDAG Ventures V, L.P. 2011 8,000,000 60,000 0 26,528,289 30.45 3.32

Kentucky Retirement Systems ‐ Pension FundDCM VI, L.P. 2010 13,500,000 0 0 13,357,678 6.23 1.39

Kentucky Retirement Systems ‐ Pension FundDivcoWest Fund IV 2014 20,800,000 0 2,130,928 4,075,053 22.31 1.51

Kentucky Retirement Systems ‐ Pension FundEssex Woodlands Fund VIII, L.P. 2008 22,500,000 0 2,485,441 13,223,213 0.44 1.02

Kentucky Retirement Systems ‐ Pension Fund Fundamental Partners III LP 2015 70,000,000 5,287,009 704,935 34,340,113 5.54 1.04

Kentucky Retirement Systems ‐ Pension FundGreen Equity Investors IV, L.P. 2003 67,500,000 0 36,926 4,121,999 10.99 1.94

Kentucky Retirement Systems ‐ Pension FundGreen Equity Investors V, L.P. 2007 90,000,000 0 4,112,434 52,259,630 17.78 2.08

Kentucky Retirement Systems ‐ Pension FundGreen Equity Investors VI, L.P. 2012 32,000,000 110,578 403,852 32,240,592 14.41 1.41

Kentucky Retirement Systems ‐ Pension FundGreen Equity Investors VII LP 2016 25,000,000 964,653 33,611 7,210,155 ‐8.51 0.95

Kentucky Retirement Systems ‐ Pension FundGreenfield Acquisition Partners VI, L.P. 2013 38,100,000 0 604,466 7,706,893 12.83 1.43

Kentucky Retirement Systems ‐ Pension FundGreenfield Acquisition Partners VII, L.P. 2014 27,800,000 1,889,936 0 27,894,833 12.15 1.35

Kentucky Retirement Systems ‐ Pension FundGTCR Fund IX‐A, L.P. 2006 63,000,000 0 0 6,323,696 13.56 1.77

Kentucky Retirement Systems ‐ Pension FundH.I.G. BioVentures II, L.P. 2011 13,500,000 722,066 0 9,458,755 13.41 1.43

Kentucky Retirement Systems ‐ Pension FundH.I.G. Capital Partner V, L.P. 2013 13,100,000 1,426,027 0 8,242,467 17.04 1.25

Kentucky Retirement Systems ‐ Pension FundH.I.G. Ventures II, L.P. 2005 18,000,000 0 0 8,102,596 3.86 1.28

Kentucky Retirement Systems ‐ Pension FundHarvest Partners V, L.P. 2007 36,000,000 0 970,410 9,297,522 18.49 1.91

Kentucky Retirement Systems ‐ Pension FundHarvest Partners VI, L.P. 2011 28,400,000 128,558 5,522,738 19,689,227 20.77 1.73

Kentucky Retirement Systems ‐ Pension FundHarvest Partners VII LP 2015 20,000,000 272,790 0 6,266,203 ‐1.57 0.99

Kentucky Retirement Systems ‐ Pension FundHellman and Friedman Capital Partners VI, L.P. 2007 20,000,000 0 0 4,933,058 9.66 1.4

Kentucky Retirement Systems ‐ Pension FundHorsley Bridge International Fund V, L.P. 2009 45,000,000 792,000 3,489,785 60,357,915 15.91 1.77

Kentucky Retirement Systems ‐ Pension Fund Institutional Venture Partners XI, L.P. 2005 0 0 0 0 ‐2.55 0.9

Kentucky Retirement Systems ‐ Pension Fund Institutional Venture Partners XII, L.P. 2007 27,000,000 0 0 9,951,845 26.09 2.64

Kentucky Retirement Systems ‐ Pension Fund JW Childs Equity Partners III, L.P. 2002 36,000,000 0 0 2,069 15.89 2

KENTUCKY RETIREMENT SYSTEMS
Alternative Assets Data Request

Third Quarter
1/1/2018 - 3/31/2018 4.4
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Kentucky Retirement Systems ‐ Pension FundKayne Anderson Energy Fund VII LP 2016 50,000,000 2,013,470 3,127,836 41,516,171 40.08 1.36

Kentucky Retirement Systems ‐ Pension FundKCP IV Co‐Invest 2015 14,586,021 2,064,458 0 7,187,919 ‐1.03 0.99

Kentucky Retirement Systems ‐ Pension FundKeyhaven Capital Partners Fund III, L.P. 2010 31,031,810 1,013,606 1,109,236 22,576,444 9.48 1.32

Kentucky Retirement Systems ‐ Pension FundKeyhaven Capital Partners IV LP 2015 14,586,021 399,736 1,433 7,525,638 37.38 1.46

Kentucky Retirement Systems ‐ Pension Fund Levine Leichtman Capital Partners V, L.P. 2013 46,000,000 288,791 239,925 43,531,256 10.83 1.21

Kentucky Retirement Systems ‐ Pension Fund Levine Leitchman Capital Partners VI LP 2017 37,500,000 5,231,917 398,585 8,827,768 ‐0.89 1

Kentucky Retirement Systems ‐ Pension Fund Lubert Adler VII 2014 34,750,000 0 1,057,609 34,364,608 4.85 1.11

Kentucky Retirement Systems ‐ Pension Fund Lubert‐Adler Real Estate Fund VII‐B LP 2017 35,000,000 0 619,653 8,642,239 ‐4.73 0.97

Kentucky Retirement Systems ‐ Pension FundMagentar MTP Energy Opportunities Fund II LLC 2015 37,500,000 2,311,767 5,992,984 20,589,856 5.07 1.06

Kentucky Retirement Systems ‐ Pension FundMatlinPatterson Global Opportunities Partners 2001 45,000,000 0 0 0 29.81 1.76

Kentucky Retirement Systems ‐ Pension FundMatlinPatterson Global Opportunities Partners II 2003 45,000,000 0 0 1,296,891 ‐21.24 0.59

Kentucky Retirement Systems ‐ Pension FundMatlinPatterson Global Opportunities Partners III 2007 45,000,000 360,000 10,330,142 19,352,908 5.58 1.3

Kentucky Retirement Systems ‐ Pension FundMerit Mezzanine Fund IV, L.P. 2005 27,000,000 0 225,841 6,270,221 10.6 1.8

Kentucky Retirement Systems ‐ Pension FundMesa West Core Lending Fund, LP 2013 57,500,000 0 916,624 58,548,997 6.97 1.3

Kentucky Retirement Systems ‐ Pension FundMesa West Real Estate Income Fund II 2010 9,999,999 0 0 0 12.07 1.33

Kentucky Retirement Systems ‐ Pension FundMesa West Real Estate Income Fund IV LP 2015 36,000,000 0 137,337 11,240,972 4.85 1.03

Kentucky Retirement Systems ‐ Pension FundMHR Institutional Partners III, L.P. 2006 0 0 0 0 ‐6.11 0.83

Kentucky Retirement Systems ‐ Pension FundMill Road Capital I, L.P. 2008 27,000,000 0 0 19,881,570 11.78 1.86

Kentucky Retirement Systems ‐ Pension FundNew Mountain Partners II, L.P. 2005 25,000,000 0 0 918,430 11.79 1.68

Kentucky Retirement Systems ‐ Pension FundNew Mountain Partners III, L.P. 2007 33,750,000 0 655,896 22,522,032 10.28 1.5

Kentucky Retirement Systems ‐ Pension FundNew Mountain Partners IV, L.P. 2014 32,800,000 0 1,233,781 33,248,654 17.94 1.33

Kentucky Retirement Systems ‐ Pension FundOak Hill Capital Partners II, L.P. 2004 67,500,000 26,738 38,912 2,943,622 9.87 1.68

Kentucky Retirement Systems ‐ Pension FundOak Hill Capital Partners III, L.P. 2007 33,750,000 23,065 4,407,673 17,871,847 4.03 1.16

Kentucky Retirement Systems ‐ Pension FundOberland Capital Healthcare LP 2014 34,500,000 8,929,412 14,045,617 ‐753,959 18.14 1.11

Kentucky Retirement Systems ‐ Pension FundOCM Opportunities Fund VIIb, L.P. 2008 0 0 0 0 13.78 1.33

Kentucky Retirement Systems ‐ Pension FundPatron Capital V LP 2015 44,274,600 397,135 0 11,831,860 10.41 1.11

Kentucky Retirement Systems ‐ Pension FundRiverside Capital Appreciation Fund VI, L.P. 2013 35,500,000 1,774,524 321,990 34,277,889 17.04 1.43

Kentucky Retirement Systems ‐ Pension FundRubenstein Properties Fund II 2013 20,800,000 0 0 16,309,938 11.05 1.17

Kentucky Retirement Systems ‐ Pension Fund Secondary Opportunities Fund III, L.P. 2014 25,000,000 891,902 1,027,950 16,279,236 20.75 1.25

Kentucky Retirement Systems ‐ Pension Fund Strategic Value Special Situations Fund IV LP 2018 43,300,000 4,330,000 0 4,330,000 0 1

Kentucky Retirement Systems ‐ Pension Fund Sun Capital Partners IV 2005 0 0 0 0 4.66 1.22

Kentucky Retirement Systems ‐ Pension FundTaurus Mining Finance Fund LLC 2015 45,100,000 0 0 15,860,550 13.55 1.18

Kentucky Retirement Systems ‐ Pension FundTCV VI, L.P. 2006 0 0 0 0 2.46 1.06

Kentucky Retirement Systems ‐ Pension FundTenaska Power Fund II, L.P. 2007 27,000,000 0 0 685,836 ‐1.74 0.93

Kentucky Retirement Systems ‐ Pension FundTriton Fund IV, L.P. 2013 30,941,701 2,691,939 3,541,306 21,783,424 11.04 1.23

Kentucky Retirement Systems ‐ Pension FundVantagePoint Venture Partners 2006, L.P. 2006 27,000,000 0 0 7,208,223 ‐15.71 0.35

Kentucky Retirement Systems ‐ Pension FundVantagePoint Venture Partners IV, L.P. 2000 36,000,000 0 0 2,899,551 3.88 1.25

Kentucky Retirement Systems ‐ Pension FundVista Equity Partners III, L.P. 2007 45,000,000 22,495 781,881 12,441,899 29.12 2.64

Kentucky Retirement Systems ‐ Pension FundVista Equity Partners IV, L.P. 2011 27,000,000 80,026 557,017 20,798,357 18.03 1.88

Kentucky Retirement Systems ‐ Pension FundVista Equity Partners VI LP 2016 25,000,000 78,445 0 18,921,473 5.15 1.05

Kentucky Retirement Systems ‐ Pension FundWalton Street Real Estate Fund VI, LP 2009 36,000,000 0 930,396 14,137,115 9.06 1.51

Kentucky Retirement Systems ‐ Pension FundWalton Street Real Estate Fund VII, LP 2013 38,120,000 0 1,343,279 23,321,623 14 1.44

Kentucky Retirement Systems ‐ Pension FundWarburg, Pincus Private Equity IX, L.P. 2005 50,000,000 0 0 5,421,775 7.9 1.49

Kentucky Retirement Systems ‐ Pension FundWarburg, Pincus Private Equity X, L.P. 2007 38,750,000 0 0 18,408,463 6.09 1.32

Kentucky Retirement Systems ‐ Pension FundWayzata Opportunities Fund II, L.P. 2007 67,500,000 0 1,052,107 4,410,620 16.53 1.88

Kentucky Retirement Systems ‐ Pension FundWayzata Opportunities Fund III, L.P. 2013 35,500,000 0 0 8,402,102 ‐0.11 1

Kentucky Retirement Systems ‐ Pension FundWayzata Opportunities Fund, L.P. 2005 67,500,000 0 0 478,566 8.44 1.43

Kentucky Retirement Systems ‐ Pension FundWhite Oak Yield Spectrum Parallel Fund LP 2017 100,000,000 4,393,333 0 4,393,333 0 1

Kentucky Retirement Systems ‐ Pension FundTotal 3,512,721,410 80,095,667 89,513,630 1,700,145,346 9.91 1.43
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Fund Manager Vintage Commitment Capital Calls Distributions Ending Value IRR Multiple
Kentucky Retirement Systems ‐ Insurance FunAMERRA Agri Fund II, LP 2013 16,200,000 ‐                      ‐                      9,922,875 5.54 1.2

Kentucky Retirement Systems ‐ Insurance FunAMERRA‐KRS Agri Holding Company, LP 2015 35,000,000 (1,044,776)         303,633             24,106,306 ‐1.48 0.98

Kentucky Retirement Systems ‐ Insurance FunArbor Capital II, L.P. 2006 2,500,000 ‐                      ‐                      601,785 19.78 2.49

Kentucky Retirement Systems ‐ Insurance FunArcano KRS Fund I, L.P. 2010 4,000,000 ‐                      379,905             3,395,890 7.12 1.34

Kentucky Retirement Systems ‐ Insurance FunAres Special Situations Fund IV, L.P. 2015 13,808,000 1,506,576          3,013                  6,559,348 ‐14.43 0.79

Kentucky Retirement Systems ‐ Insurance FunAvenue Special Situations Fund V, L.P. 2007 7,500,000 ‐                      ‐                      ‐10,266 11.17 1.32

Kentucky Retirement Systems ‐ Insurance FunBay Hills Capital I, L.P. 2007 7,500,000 9,811                  126,251             2,689,113 13.06 1.93

Kentucky Retirement Systems ‐ Insurance FunBay Hills Capital III, L.P. 2013 48,750,000 1,428,864          902,518             30,661,169 9.14 1.15

Kentucky Retirement Systems ‐ Insurance FunBay Hills Emerging Partners II LP 2009 5,000,000 5,129                  262,129             7,105,177 26.56 2.72

Kentucky Retirement Systems ‐ Insurance FunBay Hills Emerging Partners II‐B LP 2010 5,000,000 52,503                48,497                6,049,514 12.13 1.49

Kentucky Retirement Systems ‐ Insurance FunBDCM Opportunity Fund IV, L.P. 2015 24,420,000 3,028,359          ‐                      18,183,637 9.64 1.13

Kentucky Retirement Systems ‐ Insurance FunBlackstone Capital Partners V, L.P. 2006 12,500,000 ‐                      8,501                  1,490,888 8.16 1.71

Kentucky Retirement Systems ‐ Insurance FunBlackstone Capital Partners VI, L.P. 2011 40,000,000 271,542             370,633             37,969,515 12.35 1.44

Kentucky Retirement Systems ‐ Insurance FunBSP Private Credit Fund 2017 50,000,000 11,551,155        ‐                      11,551,155 0 1

Kentucky Retirement Systems ‐ Insurance FunBTG Pactual Brazil Timberland Fund I 2014 15,500,000 ‐                      ‐                      7,807,761 ‐6.88 0.89

Kentucky Retirement Systems ‐ Insurance FunCamelot Opportunities Fund, L.P. 2010 2,600,000 ‐                      ‐                      1,179,659 ‐10.16 0.48

Kentucky Retirement Systems ‐ Insurance FunCerberus KRS Levered Loan Opportunities Fund, L 2014 37,500,000 ‐                      ‐                      36,123,379 8.24 1.26

Kentucky Retirement Systems ‐ Insurance FunColumbia Captal Equity Partners IV, L.P. 2005 3,000,000 ‐                      224,536             512,251 11.94 2.2

Kentucky Retirement Systems ‐ Insurance FunCrestview Partners II, L.P. 2008 7,500,000 ‐                      ‐                      6,326,828 16.38 1.89

Kentucky Retirement Systems ‐ Insurance FunCrestview Partners III, L.P. 2014 21,000,000 ‐                      ‐                      9,232,487 7.01 1.14

Kentucky Retirement Systems ‐ Insurance FunCVC European Equity Partners VI, L.P. 2014 14,881,431 ‐                      655,531             12,806,446 13.53 1.2

Kentucky Retirement Systems ‐ Insurance FunDAG Ventures II, L.P. 2006 3,000,000 ‐                      ‐                      650,876 ‐5.57 0.61

Kentucky Retirement Systems ‐ Insurance FunDAG Ventures III, L.P. 2007 3,000,000 ‐                      ‐                      545,485 8.85 1.62

Kentucky Retirement Systems ‐ Insurance FunDAG Ventures IV, L.P. 2008 10,000,000 ‐                      232,904             5,494,862 ‐1.47 0.91

Kentucky Retirement Systems ‐ Insurance FunDAG Ventures V, L.P. 2011 7,000,000 52,500                ‐                      23,212,253 30.01 3.23

Kentucky Retirement Systems ‐ Insurance FunDCM VI, L.P. 2010 1,500,000 ‐                      ‐                      1,484,186 6.23 1.39

Kentucky Retirement Systems ‐ Insurance FunDivcoWest Fund IV 2014 9,200,000 ‐                      942,525             1,802,430 22.31 1.51

Kentucky Retirement Systems ‐ Insurance FunEssex Woodlands Fund VIII, L.P. 2008 5,000,000 ‐                      552,320             2,938,492 1.95 1.1

Kentucky Retirement Systems ‐ Insurance FunFundamental Partners III LP 2015 30,000,000 2,265,861          302,115             14,717,193 5.52 1.04

Kentucky Retirement Systems ‐ Insurance FunGreen Equity Investors IV, L.P. 2003 7,500,000 ‐                      4,103                  458,000 11.23 1.96

Kentucky Retirement Systems ‐ Insurance FunGreen Equity Investors V, L.P. 2007 10,000,000 ‐                      456,937             5,806,626 17.77 2.08

Kentucky Retirement Systems ‐ Insurance FunGreen Equity Investors VI, L.P. 2012 28,000,000 96,755                353,370             28,210,518 14.35 1.41

Kentucky Retirement Systems ‐ Insurance FunGreen Equity Investors VII LP 2016 25,000,000 964,653             33,611                7,210,155 ‐8.51 0.95

Kentucky Retirement Systems ‐ Insurance FunGreenfield Acquisition Partners VI, L.P. 2013 16,700,000 ‐                      265,683             3,387,436 12.83 1.43

Kentucky Retirement Systems ‐ Insurance FunGreenfield Acquisition Partners VII, L.P. 2014 12,200,000 829,396             ‐                      12,241,617 12.15 1.35

Kentucky Retirement Systems ‐ Insurance FunGTCR Fund IX‐A, L.P. 2006 7,000,000 ‐                      ‐                      702,621 13.56 1.77

Kentucky Retirement Systems ‐ Insurance FunH.I.G. BioVentures II, L.P. 2011 11,500,000 615,093             ‐                      8,057,459 13.41 1.43

Kentucky Retirement Systems ‐ Insurance FunH.I.G. Capital Partner V, L.P. 2013 6,900,000 751,113             ‐                      4,341,452 17.05 1.25

Kentucky Retirement Systems ‐ Insurance FunH.I.G. Ventures II, L.P. 2005 2,000,000 ‐                      ‐                      900,287 3.86 1.28

Kentucky Retirement Systems ‐ Insurance FunHarvest Partners V, L.P. 2007 4,000,000 ‐                      107,823             1,033,056 18.49 1.91

Kentucky Retirement Systems ‐ Insurance FunHarvest Partners VI, L.P. 2011 11,600,000 52,510                2,255,765          8,042,084 20.83 1.73

Kentucky Retirement Systems ‐ Insurance FunHarvest Partners VII LP 2015 20,000,000 272,790             ‐                      6,266,203 ‐1.57 0.99

Kentucky Retirement Systems ‐ Insurance FunHellman and Friedman Capital Partners VI, L.P. 2007 7,500,000 ‐                      ‐                      1,849,909 13.01 1.86

Kentucky Retirement Systems ‐ Insurance FunHorsley Bridge International Fund V, L.P. 2009 5,000,000 88,000                387,754             6,706,432 15.91 1.77

Kentucky Retirement Systems ‐ Insurance FunInstitutional Venture Partners XI, L.P. 2005 1,500,000 ‐                      ‐                      0 1.16 1.07

Kentucky Retirement Systems ‐ Insurance FunInstitutional Venture Partners XII, L.P. 2007 3,000,000 ‐                      ‐                      1,105,658 25.89 2.64

Kentucky Retirement Systems ‐ Insurance FunJW Childs Equity Partners III, L.P. 2002 4,000,000 ‐                      ‐                      230 15.77 1.99

Kentucky Retirement Systems ‐ Insurance FunKayne Anderson Energy Fund VII LP 2016 50,000,000 2,013,470          3,127,836          41,516,171 40.08 1.36

Kentucky Retirement Systems ‐ Insurance FunKCP IV Co‐Invest 2015 10,010,979 1,416,922          ‐                      4,933,361 ‐1.03 0.99

Kentucky Retirement Systems ‐ Insurance FunKeyhaven Capital Partners Fund III, L.P. 2010 3,443,580 112,623             123,248             2,508,495 9.48 1.32
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Kentucky Retirement Systems ‐ Insurance FunKeyhaven Capital Partners IV LP 2015 10,010,979 274,355             984                     5,165,148 37.38 1.46

Kentucky Retirement Systems ‐ Insurance FunLevine Leichtman Capital Partners V, L.P. 2013 24,000,000 150,674             125,178             22,711,960 10.79 1.21

Kentucky Retirement Systems ‐ Insurance FunLevine Leitchman Capital Partners VI LP 2017 37,500,000 5,231,917          398,585             8,827,768 ‐0.89 1

Kentucky Retirement Systems ‐ Insurance FunLubert Adler VII 2014 15,250,000 ‐                      464,131             15,080,870 4.85 1.11

Kentucky Retirement Systems ‐ Insurance FunLubert‐Adler Real Estate Fund VII‐B LP 2017 15,000,000 ‐                      265,566             3,703,817 ‐4.59 0.97

Kentucky Retirement Systems ‐ Insurance FunMagentar MTP Energy Opportunities Fund II LLC 2015 12,500,000 770,589             1,997,661          6,863,285 5.07 1.06

Kentucky Retirement Systems ‐ Insurance FunMatlinPatterson Global Opportunities Partners 2001 5,000,000 ‐                      ‐                      0 29.81 1.76

Kentucky Retirement Systems ‐ Insurance FunMatlinPatterson Global Opportunities Partners II 2003 5,000,000 ‐                      ‐                      144,095 ‐21.24 0.59

Kentucky Retirement Systems ‐ Insurance FunMatlinPatterson Global Opportunities Partners III 2007 5,000,000 40,000                1,147,796          2,150,382 5.58 1.3

Kentucky Retirement Systems ‐ Insurance FunMerit Mezzanine Fund IV, L.P. 2005 3,000,000 ‐                      25,093                696,691 10.6 1.8

Kentucky Retirement Systems ‐ Insurance FunMesa West Core Lending Fund, LP 2013 29,600,000 526,287             526,287             34,140,937 6.57 1.25

Kentucky Retirement Systems ‐ Insurance FunMesa West Real Estate Income Fund II 2010 9,999,999 ‐                      ‐                      0 18.21 1.56

Kentucky Retirement Systems ‐ Insurance FunMesa West Real Estate Income Fund IV LP 2015 14,000,000 ‐                      53,409                4,371,489 4.85 1.03

Kentucky Retirement Systems ‐ Insurance FunMHR Institutional Partners III, L.P. 2006 4,000,000 ‐                      ‐                      1,791,559 5.74 1.33

Kentucky Retirement Systems ‐ Insurance FunMill Road Capital I, L.P. 2008 3,000,000 ‐                      ‐                      2,209,062 11.78 1.86

Kentucky Retirement Systems ‐ Insurance FunNew Mountain Partners II, L.P. 2005 5,000,000 ‐                      ‐                      183,690 13.81 1.95

Kentucky Retirement Systems ‐ Insurance FunNew Mountain Partners III, L.P. 2007 7,500,000 ‐                      145,580             5,004,888 12.89 1.8

Kentucky Retirement Systems ‐ Insurance FunNew Mountain Partners IV, L.P. 2014 17,200,000 ‐                      646,982             17,435,270 17.99 1.33

Kentucky Retirement Systems ‐ Insurance FunOak Hill Capital Partners II, L.P. 2004 7,500,000 2,971                  4,324                  327,070 9.81 1.67

Kentucky Retirement Systems ‐ Insurance FunOak Hill Capital Partners III, L.P. 2007 12,500,000 8,542                  1,632,471          6,619,203 9.96 1.57

Kentucky Retirement Systems ‐ Insurance FunOberland Capital Healthcare LP 2014 15,500,000 4,011,765          6,310,350          ‐338,735 18.14 1.11

Kentucky Retirement Systems ‐ Insurance FunOCM Opportunities Fund VIIb, L.P. 2008 7,500,000 ‐                      ‐                      530,998 16.17 1.7

Kentucky Retirement Systems ‐ Insurance FunPatron Capital V LP 2015 17,217,900 154,441             ‐                      4,601,420 10.41 1.11

Kentucky Retirement Systems ‐ Insurance FunRiverside Capital Appreciation Fund VI, L.P. 2013 18,712,500 935,375             169,726             18,068,316 17.04 1.43

Kentucky Retirement Systems ‐ Insurance FunRubenstein Properties Fund II 2013 9,200,000 ‐                      ‐                      7,214,011 11.05 1.17

Kentucky Retirement Systems ‐ Insurance FunSecondary Opportunities Fund III, L.P. 2014 75,000,000 2,675,705          3,083,849          48,837,708 20.74 1.25

Kentucky Retirement Systems ‐ Insurance FunStrategic Value Special Situations Fund IV LP 2018 21,700,000 2,170,000          ‐                      2,170,000 0 1

Kentucky Retirement Systems ‐ Insurance FunSun Capital Partners IV 2005 2,000,000 ‐                      ‐                      599,556 5.27 1.36

Kentucky Retirement Systems ‐ Insurance FunTaurus Mining Finance Fund LLC 2015 19,900,000 ‐                      ‐                      6,998,336 13.55 1.18

Kentucky Retirement Systems ‐ Insurance FunTCV VI, L.P. 2005 2,500,000 ‐                      25,385                562,462 13.44 1.65

Kentucky Retirement Systems ‐ Insurance FunTenaska Power Fund II, L.P. 2007 3,000,000 ‐                      ‐                      76,205 ‐1.74 0.93

Kentucky Retirement Systems ‐ Insurance FunTriton Fund IV, L.P. 2013 15,919,178 1,418,979          1,866,699          11,482,515 11.05 1.23

Kentucky Retirement Systems ‐ Insurance FunVantagePoint Venture Partners 2006, L.P. 2006 3,000,000 ‐                      ‐                      800,914 ‐15.7 0.35

Kentucky Retirement Systems ‐ Insurance FunVantagePoint Venture Partners IV, L.P. 2000 4,000,000 ‐                      ‐                      322,172 3.88 1.25

Kentucky Retirement Systems ‐ Insurance FunVista Equity Partners III, L.P. 2007 5,000,000 2,500                  86,876                1,382,431 29.12 2.64

Kentucky Retirement Systems ‐ Insurance FunVista Equity Partners IV, L.P. 2011 23,000,000 68,170                474,496             17,717,109 18.03 1.88

Kentucky Retirement Systems ‐ Insurance FunVista Equity Partners VI LP 2016 25,000,000 78,445                ‐                      18,921,473 5.15 1.05

Kentucky Retirement Systems ‐ Insurance FunWalton Street Real Estate Fund VI, LP 2009 4,000,000 ‐                      103,377             1,570,791 9.06 1.51

Kentucky Retirement Systems ‐ Insurance FunWalton Street Real Estate Fund VII, LP 2013 16,755,000 ‐                      590,416             10,250,624 14.17 1.44

Kentucky Retirement Systems ‐ Insurance FunWarburg, Pincus Private Equity IX, L.P. 2005 10,000,000 ‐                      ‐                      1,084,355 9.87 1.75

Kentucky Retirement Systems ‐ Insurance FunWarburg, Pincus Private Equity X, L.P. 2007 7,500,000 ‐                      ‐                      3,562,946 8.17 1.55

Kentucky Retirement Systems ‐ Insurance FunWayzata Opportunities Fund II, L.P. 2007 7,500,000 ‐                      116,901             490,068 16.53 1.88

Kentucky Retirement Systems ‐ Insurance FunWayzata Opportunities Fund III, L.P. 2013 18,712,500 ‐                      ‐                      4,428,856 ‐0.11 1

Kentucky Retirement Systems ‐ Insurance FunWayzata Opportunities Fund, L.P. 2005 7,500,000 ‐                      ‐                      53,197 8.41 1.43

Kentucky Retirement Systems ‐ Insurance FunWhite Oak Yield Spectrum Parallel Fund LP 2017 50,000,000 2,196,667          ‐                      2,196,667 0 1

Kentucky Retirement Systems ‐ Insurance FunTotal 1,322,392,046 47,058,232        32,693,265        731,400,042 11.32 1.36
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FYTD Fees % of MV Market Value $000's FYTD Fees % of MV Market Value $000's

Absolute Return 11,317,168$       1.46% 777,101,458$                  11,211,461$  1.15% 971,351,199$                  
  Investment Advisory Fees 5,356,146 6,843,881
  Performance Fees 5,961,022 4,367,530
  Other Fees and Expenses 50

Fixed Income 10,740,745 0.36% 2,962,918,732 11,331,415 0.71% 1,590,714,097
  Investment Advisory Fees 9,659,866 5,324,097
  Performance Fees 955,079 5,996,485
  Other Fees and Expenses 125,800 10,833

Private Equity 29,263,900 2.41% 1,213,536,884 19,399,204 1.72% 1,126,811,555
  Investment Advisory Fees 6,335,811 11,491,769
  Performance Fees 20,046,259 4,954,304
  Other Fees and Expenses 2,881,831 2,953,131

Public Equity   8,109,429 0.15% 5,515,068,850 6,224,880 0.11% 5,634,387,495
  Investment Advisory Fees 7,933,113 6,221,396
  Other Fees and Expenses 176,316 3,484

Real Estate 8,000,990 1.92% 417,131,412 6,601,681 1.28% 514,891,869
  Investment Advisory Fees 4,094,140 3,090,554
  Performance Fees 2,349,467 1,701,269
  Other Fees and Expenses 1,557,384 1,809,858

Real Return 5,281,061 0.54% 986,707,056 5,893,297 0.64% 923,998,917
  Investment Advisory Fees 3,835,535 4,550,171
  Performance Fees 856,402 367,971
  Other Fees and Expenses 589,125 975,155

Cash 2,099,438 0.49% 427,245,675 1,785,942 0.26% 696,622,799
  Consulting 910,702 726,136
  Trustee 952,622 840,439
  Other Fees and Expenses 236,114 219,367

Total Investment Mgmt Fees 74,812,733$       0.61% 12,299,710,067 62,447,880$  0.54% 11,458,777,931

FYTD Fees % of MV Market Value $000's FYTD Fees % of MV Market Value $000's

Absolute Return 4,672,838$         1.49% 313,275,463$                  4,320,030$    1.12% 387,237,383$                  
  Investment Advisory Fees 2,121,355 2,626,723
  Performance Fees 2,551,483 1,693,257
  Other Fees and Expenses 50

Fixed Income 3,786,951 0.33% 1,151,954,028 4,472,357 0.80% 556,720,879
  Investment Advisory Fees 3,240,295 1,994,777
  Performance Fees 379,188 2,473,378
  Other Fees and Expenses 167,469 4,203

Private Equity 14,739,490 2.87% 513,181,133 7,203,241 1.77% 407,735,796
  Investment Advisory Fees 3,608,131 6,277,730
  Performance Fees 9,799,459 (273,900)
  Other Fees and Expenses 1,331,899 1,199,411

Public Equity   3,516,165 0.15% 2,398,717,134 2,494,778 0.10% 2,389,459,138
  Investment Advisory Fees 3,444,818 2,477,774
  Other Fees and Expenses 71,347 17,004

Real Estate 5,507,856 3.18% 173,093,828 2,982,063 1.38% 216,155,852
  Investment Advisory Fees 1,872,945 1,292,657
  Performance Fees 966,134 717,660
  Other Fees and Expenses 2,668,777 971,747

Real Return 2,239,457 0.53% 422,617,228 2,519,607 0.69% 367,349,507
  Investment Advisory Fees 1,576,387 1,870,919
  Performance Fees 397,739 183,066
  Other Fees and Expenses 265,332 465,622

Cash 1,073,374 0.86% 125,394,752 908,403 0.33% 274,889,326
  Consulting 371,450 297,082
  Trustee 607,147 536,236
  Other Fees and Expenses 94,777 75,085

Total Investment Mgmt Fees 35,536,130$       0.70% 5,098,233,565 24,900,479$  0.54% 4,599,547,882

KENTUCKY RETIREMENT SYSTEMS
Investment Fees and Expenses

For the Period Ended March 31, 2018
Pension

2018 2017

KENTUCKY RETIREMENT SYSTEMS
Investment Fees and Expenses

For the Period Ended March 31, 2018
Insurance

2018 2017
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NOTE:  The FY17 Private Equity Fees include a large correction to the Green Equity Accounts.  It was discovered they have been reporting both fees paid and fees 
accrued since Q1 2015.  Causing an overstatement of $34M (Pension) and $6M (Insurance) in management and performance fees.  The corrections were made on 
2/1/2017.  
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Public Equity Fixed Income Real Return
Fee for Long Balance 8,858.13 660.86 61.31
Trustee 104,868.75
Lending Fee Rebate 2,451,240.93 669,244.04 (44,244.42)
Advisory Fees 7,933,113.23 10,614,945.43 5,465,621.88
Corporate Action fees 192.83
Administration 147,318.44
Sec Lending Fees 195,543.82 51,053.36 69,194.37
Taxes and Insurance 7,521.93
Interest Expense 26,210.26
Miscellaneous 6,459.76
Other 12,367.14 587,639.52
Carried Interest (267,151.56)
Commission on Future Contracts 1,312.60 12,748.24 1,231.42
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Kentucky Retirement Systems 

Internal Asset Holdings Report 
Quarter Ending: March 31, 2018 

Pension – Internal US Mid Cap  pg.2 
Pension – Internal Equity   pg.3 
Pension – Internal S&P500 Index  pg.15 
Pension – Internal US TIPS   pg.27 
Insurance – Internal US Mid Cap  pg.28 
Insurance – Internal Equity  pg.29 
Insurance – Internal S&P500 Index  pg.41 
Insurance – Internal US TIPS  pg.53 
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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 124,128,876.1
6

158,257,137.2
1 100.00 34,128,261.05

CASH & CASH EQUIVALENTS 159,238.59 159,238.59 0.10 0.00

U.S. DOLLAR 159,238.59 159,238.59 159,238.59 159,238.59 0.10 0.00 0.00
996085619 EB TEMP IVN FD VAR RT 12/31/49 FEE CL 12 154,833.250 1.00 1.00 154,833.25 154,833.25 154,833.25 154,833.25 0.10 0.00 0.00

INTEREST RECEIVABLE 0.000 1.00 1.00 154.87 154.87 154.87 154.87 0.00 0.00 0.00
RECEIVABLE ON SECURITIES LENDING INCOME 0.000 1.00 1.00 25,437.11 25,437.11 25,437.11 25,437.11 0.02 0.00 0.00
PAYABLE FOR SEC LENDING AGENT FEES 0.000 1.00 1.00 -749.95 -749.95 -749.95 -749.95 0.00 0.00 0.00
PAYABLE FOR SEC LENDING BROKER REBATES 0.000 1.00 1.00 -20,436.69 -20,436.69 -20,436.69 -20,436.69 -0.01 0.00 0.00

EQUITY 123,969,637.5
7

158,097,898.6
2 99.90 34,128,261.05

U.S. DOLLAR 123,969,637.5
7

123,969,637.5
7

158,097,898.6
2

158,097,898.6
2 99.90 34,128,261.05 34,128,261.05

464287507 ISHARES CORE S&P MIDCAP ETF 832,138.000 189.99 189.99 123,969,637.57 123,969,637.57 158,097,898.62 158,097,898.62 99.90 34,128,261.05 34,128,261.05

Asset Detail
Acct Base Currency Code : USD

INTERNAL US MID CAP - KR2F10100002 As Of Date : 4/16/2018 Accounting Status : PRELIMINARY

Page 1 of 52Report Timestamp: Tue Apr 17 2018 04:27:39 PM
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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 285,588,335.1
3

326,612,928.0
7 100.00 41,024,592.94

CASH & CASH EQUIVALENTS 470,282.34 470,282.34 0.14 0.00

U.S. DOLLAR 470,282.34 470,282.34 470,282.34 470,282.34 0.14 0.00 0.00
996085619 EB TEMP IVN FD VAR RT 12/31/49 FEE CL 12 202,650.460 1.00 1.00 202,650.46 202,650.46 202,650.46 202,650.46 0.06 0.00 0.00

DIVIDENDS RECEIVABLE 0.000 1.00 1.00 257,851.62 257,851.62 257,851.62 257,851.62 0.08 0.00 0.00
INTEREST RECEIVABLE 0.000 1.00 1.00 161.56 161.56 161.56 161.56 0.00 0.00 0.00
RECEIVABLE ON SECURITIES LENDING INCOME 0.000 1.00 1.00 40,729.24 40,729.24 40,729.24 40,729.24 0.01 0.00 0.00
PAYABLE FOR SEC LENDING AGENT FEES 0.000 1.00 1.00 -1,695.54 -1,695.54 -1,695.54 -1,695.54 0.00 0.00 0.00
PAYABLE FOR SEC LENDING BROKER REBATES 0.000 1.00 1.00 -29,415.00 -29,415.00 -29,415.00 -29,415.00 -0.01 0.00 0.00

EQUITY 285,118,052.7
9

326,142,645.7
3 99.86 41,024,592.94

U.S. DOLLAR 285,118,052.7
9

285,118,052.7
9

326,142,645.7
3

326,142,645.7
3 99.86 41,024,592.94 41,024,592.94

001055102 AFLAC INC 12,405.000 44.77 44.77 455,936.16 455,936.16 555,371.85 555,371.85 0.17 99,435.69 99,435.69
00206R102 AT&T INC 21,209.000 35.64 35.64 900,771.39 900,771.39 755,888.76 755,888.76 0.23 -144,882.63 -144,882.63
002824100 ABBOTT LABORATORIES 16,910.000 59.27 59.27 766,640.65 766,640.65 1,002,255.70 1,002,255.70 0.31 235,615.05 235,615.05
00287Y109 ABBVIE INC 2,482.000 92.60 92.60 241,476.45 241,476.45 229,833.20 229,833.20 0.07 -11,643.25 -11,643.25
00507V109 ACTIVISION BLIZZARD INC 5,342.000 66.56 66.56 257,592.50 257,592.50 355,563.52 355,563.52 0.11 97,971.02 97,971.02
00724F101 ADOBE SYSTEMS INC 2,580.000 226.52 226.52 299,862.83 299,862.83 584,421.60 584,421.60 0.18 284,558.77 284,558.77
00751Y106 ADVANCE AUTO PARTS INC 2,045.000 106.45 106.45 326,651.86 326,651.86 217,690.25 217,690.25 0.07 -108,961.61 -108,961.61
007903107 ADVANCED MICRO DEVICES INC 23,685.000 10.09 10.09 306,463.91 306,463.91 238,981.65 238,981.65 0.07 -67,482.26 -67,482.26
00817Y108 AETNA INC 11,159.000 175.89 175.89 1,418,618.86 1,418,618.86 1,962,756.51 1,962,756.51 0.60 544,137.65 544,137.65
008252108 AFFILIATED MANAGERS GROUP INC 2,441.000 171.36 171.36 432,722.79 432,722.79 418,289.76 418,289.76 0.13 -14,433.03 -14,433.03
00846U101 AGILENT TECHNOLOGIES INC 10,235.000 68.17 68.17 491,354.22 491,354.22 697,719.95 697,719.95 0.21 206,365.73 206,365.73
009158106 AIR PRODUCTS & CHEMICALS INC 1,510.000 165.43 165.43 213,015.70 213,015.70 249,799.30 249,799.30 0.08 36,783.60 36,783.60
00971T101 AKAMAI TECHNOLOGIES INC 9,836.000 71.64 71.64 645,093.55 645,093.55 704,651.04 704,651.04 0.22 59,557.49 59,557.49
011659109 ALASKA AIR GROUP INC 2,841.000 65.21 65.21 221,108.03 221,108.03 185,261.61 185,261.61 0.06 -35,846.42 -35,846.42
012653101 ALBEMARLE CORP 6,090.000 96.87 96.87 541,579.43 541,579.43 589,938.30 589,938.30 0.18 48,358.87 48,358.87
015271109 ALEXANDRIA REAL ESTATE EQUITIE 4,040.000 122.93 122.93 461,136.70 461,136.70 496,637.20 496,637.20 0.15 35,500.50 35,500.50
016255101 ALIGN TECHNOLOGY INC 2,091.000 265.50 265.50 351,221.19 351,221.19 555,160.50 555,160.50 0.17 203,939.31 203,939.31
017175100 ALLEGHANY CORP 1,285.000 592.59 592.59 725,694.15 725,694.15 761,478.15 761,478.15 0.23 35,784.00 35,784.00
018581108 ALLIANCE DATA SYSTEMS CORP 1,157.000 210.55 210.55 268,275.60 268,275.60 243,606.35 243,606.35 0.07 -24,669.25 -24,669.25
018802108 ALLIANT ENERGY CORP 35,312.000 41.59 41.59 1,419,315.23 1,419,315.23 1,468,626.08 1,468,626.08 0.45 49,310.85 49,310.85
020002101 ALLSTATE CORP/THE 9,815.000 97.53 97.53 767,199.82 767,199.82 957,256.95 957,256.95 0.29 190,057.13 190,057.13
02005N100 ALLY FINANCIAL INC 35,907.000 27.38 27.38 756,100.59 756,100.59 983,133.66 983,133.66 0.30 227,033.07 227,033.07
02079K305 ALPHABET INC-CL A 179.000 1,046.10 1,046.10 175,570.17 175,570.17 187,251.90 187,251.90 0.06 11,681.73 11,681.73
02209S103 ALTRIA GROUP INC 5,486.000 64.25 64.25 387,499.64 387,499.64 352,475.50 352,475.50 0.11 -35,024.14 -35,024.14
023135106 AMAZON.COM INC 242.000 1,441.50 1,441.50 217,742.37 217,742.37 348,843.00 348,843.00 0.11 131,100.63 131,100.63
023608102 AMEREN CORP 26,715.000 56.36 56.36 1,438,625.41 1,438,625.41 1,505,657.40 1,505,657.40 0.46 67,031.99 67,031.99
025537101 AMERICAN ELECTRIC POWER CO INC 16,779.000 68.27 68.27 1,182,650.27 1,182,650.27 1,145,502.33 1,145,502.33 0.35 -37,147.94 -37,147.94
025816109 AMERICAN EXPRESS CO 7,217.000 93.60 93.60 551,251.76 551,251.76 675,511.20 675,511.20 0.21 124,259.44 124,259.44
026874784 AMERICAN INTERNATIONAL GROUP I 10,473.000 54.28 54.28 592,541.96 592,541.96 568,474.44 568,474.44 0.17 -24,067.52 -24,067.52
03027X100 AMERICAN TOWER CORP 4,045.000 138.52 138.52 505,887.02 505,887.02 560,313.40 560,313.40 0.17 54,426.38 54,426.38

Asset Detail
Acct Base Currency Code :

KRS INTERNAL EQUITY - KR2F10110002 As Of Date : 4/16/2018 Accounting Status :

Page 2 of 52Report Timestamp: Tue Apr 17 2018 04:27:39 PM
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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
030420103 AMERICAN WATER WORKS CO INC 14,154.000 82.62 82.62 1,166,508.77 1,166,508.77 1,169,403.48 1,169,403.48 0.36 2,894.71 2,894.71
03076C106 AMERIPRISE FINANCIAL INC 2,634.000 143.59 143.59 317,043.41 317,043.41 378,216.06 378,216.06 0.12 61,172.65 61,172.65
031100100 AMETEK INC 9,730.000 75.60 75.60 522,617.28 522,617.28 735,588.00 735,588.00 0.23 212,970.72 212,970.72
031162100 AMGEN INC 1,353.000 171.38 171.38 239,386.74 239,386.74 231,877.14 231,877.14 0.07 -7,509.60 -7,509.60
032095101 AMPHENOL CORP 9,268.000 86.47 86.47 587,808.57 587,808.57 801,403.96 801,403.96 0.25 213,595.39 213,595.39
032511107 ANADARKO PETROLEUM CORP 3,181.000 63.46 63.46 194,335.86 194,335.86 201,866.26 201,866.26 0.06 7,530.40 7,530.40
032654105 ANALOG DEVICES INC 2,597.000 93.14 93.14 220,229.23 220,229.23 241,884.58 241,884.58 0.07 21,655.35 21,655.35
03349M105 ANDEAVOR 10,530.000 113.84 113.84 939,853.87 939,853.87 1,198,735.20 1,198,735.20 0.37 258,881.33 258,881.33
035710409 ANNALY CAPITAL MANAGEMENT INC 187,135.000 10.30 10.30 2,059,088.21 2,059,088.21 1,927,490.50 1,927,490.50 0.59 -131,597.71 -131,597.71
03662Q105 ANSYS INC 6,553.000 159.99 159.99 686,925.28 686,925.28 1,048,414.47 1,048,414.47 0.32 361,489.19 361,489.19
036752103 ANTHEM INC 8,262.000 225.27 225.27 1,377,399.45 1,377,399.45 1,861,180.74 1,861,180.74 0.57 483,781.29 483,781.29
037833100 APPLE INC 2,244.000 175.82 175.82 346,761.04 346,761.04 394,540.08 394,540.08 0.12 47,779.04 47,779.04
038222105 APPLIED MATERIALS INC 4,073.000 56.87 56.87 171,888.96 171,888.96 231,631.51 231,631.51 0.07 59,742.55 59,742.55
039483102 ARCHER-DANIELS-MIDLAND CO 5,607.000 45.47 45.47 240,207.03 240,207.03 254,950.29 254,950.29 0.08 14,743.26 14,743.26
03965L100 ARCONIC INC 17,414.000 23.56 23.56 366,610.38 366,610.38 410,273.84 410,273.84 0.13 43,663.46 43,663.46
052769106 AUTODESK INC 2,187.000 129.72 129.72 171,452.56 171,452.56 283,697.64 283,697.64 0.09 112,245.08 112,245.08
052800109 AUTOLIV INC 7,702.000 151.18 151.18 864,183.05 864,183.05 1,164,388.36 1,164,388.36 0.36 300,205.31 300,205.31
053015103 AUTOMATIC DATA PROCESSING INC 4,516.000 116.91 116.91 454,243.28 454,243.28 527,965.56 527,965.56 0.16 73,722.28 73,722.28
053332102 AUTOZONE INC 686.000 604.36 604.36 518,377.50 518,377.50 414,590.96 414,590.96 0.13 -103,786.54 -103,786.54
053484101 AVALONBAY COMMUNITIES INC 3,185.000 166.00 166.00 573,099.95 573,099.95 528,710.00 528,710.00 0.16 -44,389.95 -44,389.95
054937107 BB&T CORP 18,142.000 52.00 52.00 742,533.64 742,533.64 943,384.00 943,384.00 0.29 200,850.36 200,850.36
05722G100 BAKER HUGHES A GE CO 10,767.000 32.84 32.84 475,262.43 475,262.43 353,588.28 353,588.28 0.11 -121,674.15 -121,674.15
058498106 BALL CORP 18,164.000 40.76 40.76 675,109.17 675,109.17 740,364.64 740,364.64 0.23 65,255.47 65,255.47
060505104 BANK OF AMERICA CORP 34,529.000 29.93 29.93 692,266.53 692,266.53 1,033,452.97 1,033,452.97 0.32 341,186.44 341,186.44
064058100 BANK OF NEW YORK MELLON CORP/T 16,988.000 51.99 51.99 702,391.17 702,391.17 883,206.12 883,206.12 0.27 180,814.95 180,814.95
071813109 BAXTER INTERNATIONAL INC 21,041.000 66.29 66.29 1,005,590.82 1,005,590.82 1,394,807.89 1,394,807.89 0.43 389,217.07 389,217.07
075887109 BECTON DICKINSON AND CO 5,522.000 229.57 229.57 1,043,807.26 1,043,807.26 1,267,685.54 1,267,685.54 0.39 223,878.28 223,878.28
084670702 BERKSHIRE HATHAWAY INC 2,813.000 198.22 198.22 426,309.82 426,309.82 557,592.86 557,592.86 0.17 131,283.04 131,283.04
086516101 BEST BUY CO INC 20,284.000 71.91 71.91 685,616.65 685,616.65 1,458,622.44 1,458,622.44 0.45 773,005.79 773,005.79
09061G101 BIOMARIN PHARMACEUTICAL INC 5,094.000 82.69 82.69 454,898.41 454,898.41 421,222.86 421,222.86 0.13 -33,675.55 -33,675.55
09247X101 BLACKROCK INC 719.000 524.85 524.85 312,103.73 312,103.73 377,367.15 377,367.15 0.12 65,263.42 65,263.42
097023105 BOEING CO/THE 2,363.000 331.77 331.77 411,016.71 411,016.71 783,972.51 783,972.51 0.24 372,955.80 372,955.80
09857L108 BOOKING HOLDINGS INC 102.000 2,096.59 2,096.59 144,649.87 144,649.87 213,852.18 213,852.18 0.07 69,202.31 69,202.31
099724106 BORGWARNER INC 13,321.000 53.80 53.80 483,406.80 483,406.80 716,669.80 716,669.80 0.22 233,263.00 233,263.00
101137107 BOSTON SCIENTIFIC CORP 23,347.000 28.83 28.83 585,672.29 585,672.29 673,094.01 673,094.01 0.21 87,421.72 87,421.72
11133T103 BROADRIDGE FINANCIAL SOLUTIONS 6,812.000 109.71 109.71 524,741.79 524,741.79 747,344.52 747,344.52 0.23 222,602.73 222,602.73
11135F101 BROADCOM INC 831.000 249.37 249.37 205,067.07 205,067.07 207,226.47 207,226.47 0.06 2,159.40 2,159.40
115637209 BROWN-FORMAN CORP 10,340.000 55.90 55.90 421,909.49 421,909.49 578,006.00 578,006.00 0.18 156,096.51 156,096.51
12503M108 CBOE GLOBAL MARKETS INC 4,887.000 108.81 108.81 541,677.94 541,677.94 531,754.47 531,754.47 0.16 -9,923.47 -9,923.47
12504L109 CBRE GROUP INC 9,817.000 47.58 47.58 336,324.07 336,324.07 467,092.86 467,092.86 0.14 130,768.79 130,768.79
12508E101 CDK GLOBAL INC 4,966.000 65.14 65.14 307,799.45 307,799.45 323,485.24 323,485.24 0.10 15,685.79 15,685.79
12514G108 CDW CORP/DE 4,096.000 70.65 70.65 262,864.63 262,864.63 289,382.40 289,382.40 0.09 26,517.77 26,517.77
12541W209 CH ROBINSON WORLDWIDE INC 10,657.000 97.62 97.62 785,126.48 785,126.48 1,040,336.34 1,040,336.34 0.32 255,209.86 255,209.86
125509109 CIGNA CORP 6,151.000 175.08 175.08 922,315.39 922,315.39 1,076,917.08 1,076,917.08 0.33 154,601.69 154,601.69
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125581801 CIT GROUP INC 14,317.000 52.13 52.13 534,876.50 534,876.50 746,345.21 746,345.21 0.23 211,468.71 211,468.71
12572Q105 CME GROUP INC 14,343.000 164.02 164.02 1,544,015.45 1,544,015.45 2,352,538.86 2,352,538.86 0.72 808,523.41 808,523.41
125896100 CMS ENERGY CORP 34,253.000 45.00 45.00 1,539,668.93 1,539,668.93 1,541,385.00 1,541,385.00 0.47 1,716.07 1,716.07
126408103 CSX CORP 5,688.000 56.41 56.41 253,376.67 253,376.67 320,860.08 320,860.08 0.10 67,483.41 67,483.41
126650100 CVS HEALTH CORP 9,710.000 66.10 66.10 860,608.44 860,608.44 641,831.00 641,831.00 0.20 -218,777.44 -218,777.44
12673P105 CA INC 18,396.000 35.00 35.00 627,779.26 627,779.26 643,860.00 643,860.00 0.20 16,080.74 16,080.74
127097103 CABOT OIL & GAS CORP 13,281.000 23.96 23.96 312,862.72 312,862.72 318,212.76 318,212.76 0.10 5,350.04 5,350.04
127387108 CADENCE DESIGN SYSTEMS INC 10,483.000 37.54 37.54 410,058.29 410,058.29 393,531.82 393,531.82 0.12 -16,526.47 -16,526.47
134429109 CAMPBELL SOUP CO 14,794.000 42.81 42.81 942,067.12 942,067.12 633,331.14 633,331.14 0.19 -308,735.98 -308,735.98
14040H105 CAPITAL ONE FINANCIAL CORP 2,333.000 96.90 96.90 167,261.69 167,261.69 226,067.70 226,067.70 0.07 58,806.01 58,806.01
14149Y108 CARDINAL HEALTH INC 4,564.000 62.29 62.29 368,283.22 368,283.22 284,291.56 284,291.56 0.09 -83,991.66 -83,991.66
143130102 CARMAX INC 4,988.000 62.00 62.00 324,406.55 324,406.55 309,256.00 309,256.00 0.09 -15,150.55 -15,150.55
143658300 CARNIVAL CORP 12,589.000 64.08 64.08 693,842.60 693,842.60 806,703.12 806,703.12 0.25 112,860.52 112,860.52
149123101 CATERPILLAR INC 1,620.000 152.14 152.14 147,492.59 147,492.59 246,466.80 246,466.80 0.08 98,974.21 98,974.21
150870103 CELANESE CORP 7,017.000 106.42 106.42 529,610.43 529,610.43 746,749.14 746,749.14 0.23 217,138.71 217,138.71
15135B101 CENTENE CORP 15,508.000 109.92 109.92 1,284,803.12 1,284,803.12 1,704,639.36 1,704,639.36 0.52 419,836.24 419,836.24
15189T107 CENTERPOINT ENERGY INC 45,999.000 27.07 27.07 1,163,688.57 1,163,688.57 1,245,192.93 1,245,192.93 0.38 81,504.36 81,504.36
156700106 CENTURYLINK INC 16,536.000 17.36 17.36 412,083.72 412,083.72 287,064.96 287,064.96 0.09 -125,018.76 -125,018.76
156782104 CERNER CORP 10,653.000 57.94 57.94 661,866.98 661,866.98 617,234.82 617,234.82 0.19 -44,632.16 -44,632.16
16119P108 CHARTER COMMUNICATIONS INC 1,617.000 312.84 312.84 473,341.31 473,341.31 505,862.28 505,862.28 0.15 32,520.97 32,520.97
16411R208 CHENIERE ENERGY INC 4,959.000 56.90 56.90 227,246.65 227,246.65 282,167.10 282,167.10 0.09 54,920.45 54,920.45
166764100 CHEVRON CORP 5,972.000 120.70 120.70 667,001.23 667,001.23 720,820.40 720,820.40 0.22 53,819.17 53,819.17
169656105 CHIPOTLE MEXICAN GRILL INC 1,854.000 326.60 326.60 769,979.47 769,979.47 605,516.40 605,516.40 0.19 -164,463.07 -164,463.07
171340102 CHURCH & DWIGHT CO INC 12,999.000 50.10 50.10 649,989.85 649,989.85 651,249.90 651,249.90 0.20 1,260.05 1,260.05
171798101 CIMAREX ENERGY CO 2,414.000 96.72 96.72 276,339.66 276,339.66 233,482.08 233,482.08 0.07 -42,857.58 -42,857.58
172062101 CINCINNATI FINANCIAL CORP 10,075.000 74.74 74.74 751,103.67 751,103.67 753,005.50 753,005.50 0.23 1,901.83 1,901.83
17275R102 CISCO SYSTEMS INC 10,931.000 43.30 43.30 339,509.36 339,509.36 473,312.30 473,312.30 0.14 133,802.94 133,802.94
172908105 CINTAS CORP 3,800.000 172.91 172.91 477,743.15 477,743.15 657,058.00 657,058.00 0.20 179,314.85 179,314.85
172967424 CITIGROUP INC 5,602.000 70.07 70.07 314,203.68 314,203.68 392,532.14 392,532.14 0.12 78,328.46 78,328.46
174610105 CITIZENS FINANCIAL GROUP INC 34,488.000 42.37 42.37 1,105,644.86 1,105,644.86 1,461,256.56 1,461,256.56 0.45 355,611.70 355,611.70
177376100 CITRIX SYSTEMS INC 4,805.000 95.97 95.97 321,390.04 321,390.04 461,135.85 461,135.85 0.14 139,745.81 139,745.81
189054109 CLOROX CO/THE 8,107.000 127.17 127.17 1,092,767.37 1,092,767.37 1,030,967.19 1,030,967.19 0.32 -61,800.18 -61,800.18
191216100 COCA-COLA CO/THE 8,318.000 44.68 44.68 378,039.26 378,039.26 371,648.24 371,648.24 0.11 -6,391.02 -6,391.02
192446102 COGNIZANT TECHNOLOGY SOLUTIONS 4,976.000 81.77 81.77 376,521.71 376,521.71 406,887.52 406,887.52 0.12 30,365.81 30,365.81
194162103 COLGATE-PALMOLIVE CO 3,494.000 72.44 72.44 252,317.12 252,317.12 253,105.36 253,105.36 0.08 788.24 788.24
20030N101 COMCAST CORP 14,688.000 33.53 33.53 487,622.29 487,622.29 492,488.64 492,488.64 0.15 4,866.35 4,866.35
200340107 COMERICA INC 17,083.000 96.11 96.11 977,595.16 977,595.16 1,641,847.13 1,641,847.13 0.50 664,251.97 664,251.97
205887102 CONAGRA BRANDS INC 18,749.000 37.21 37.21 697,177.97 697,177.97 697,650.29 697,650.29 0.21 472.32 472.32
20605P101 CONCHO RESOURCES INC 4,577.000 153.37 153.37 606,838.38 606,838.38 701,974.49 701,974.49 0.21 95,136.11 95,136.11
20825C104 CONOCOPHILLIPS 6,991.000 65.73 65.73 328,374.42 328,374.42 459,518.43 459,518.43 0.14 131,144.01 131,144.01
209115104 CONSOLIDATED EDISON INC 22,963.000 77.79 77.79 1,865,523.36 1,865,523.36 1,786,291.77 1,786,291.77 0.55 -79,231.59 -79,231.59
21036P108 CONSTELLATION BRANDS INC 6,129.000 227.02 227.02 1,111,562.46 1,111,562.46 1,391,405.58 1,391,405.58 0.43 279,843.12 279,843.12
216648402 COOPER COS INC/THE 6,226.000 228.00 228.00 1,121,848.34 1,121,848.34 1,419,528.00 1,419,528.00 0.43 297,679.66 297,679.66
219350105 CORNING INC 16,549.000 27.49 27.49 407,188.67 407,188.67 454,932.01 454,932.01 0.14 47,743.34 47,743.34
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22160K105 COSTCO WHOLESALE CORP 1,135.000 194.58 194.58 187,419.00 187,419.00 220,848.30 220,848.30 0.07 33,429.30 33,429.30
222070203 COTY INC 12,969.000 17.72 17.72 238,276.99 238,276.99 229,810.68 229,810.68 0.07 -8,466.31 -8,466.31
22822V101 CROWN CASTLE INTERNATIONAL COR 7,148.000 104.33 104.33 730,973.20 730,973.20 745,750.84 745,750.84 0.23 14,777.64 14,777.64
231021106 CUMMINS INC 2,908.000 166.67 166.67 388,960.30 388,960.30 484,676.36 484,676.36 0.15 95,716.06 95,716.06
23331A109 DR HORTON INC 19,850.000 44.79 44.79 728,492.60 728,492.60 889,081.50 889,081.50 0.27 160,588.90 160,588.90
233331107 DTE ENERGY CO 16,266.000 103.61 103.61 1,651,867.22 1,651,867.22 1,685,320.26 1,685,320.26 0.52 33,453.04 33,453.04
23355L106 DXC TECHNOLOGY CO 3,975.000 104.01 104.01 422,700.22 422,700.22 413,439.75 413,439.75 0.13 -9,260.47 -9,260.47
235851102 DANAHER CORP 9,175.000 100.42 100.42 755,699.56 755,699.56 921,353.50 921,353.50 0.28 165,653.94 165,653.94
237194105 DARDEN RESTAURANTS INC 10,543.000 88.95 88.95 744,368.88 744,368.88 937,799.85 937,799.85 0.29 193,430.97 193,430.97
23918K108 DAVITA INC 10,746.000 63.17 63.17 809,218.46 809,218.46 678,824.82 678,824.82 0.21 -130,393.64 -130,393.64
244199105 DEERE & CO 3,330.000 148.98 148.98 333,856.86 333,856.86 496,103.40 496,103.40 0.15 162,246.54 162,246.54
247361702 DELTA AIR LINES INC 6,661.000 54.30 54.30 279,777.74 279,777.74 361,692.30 361,692.30 0.11 81,914.56 81,914.56
24906P109 DENTSPLY SIRONA INC 10,686.000 50.19 50.19 637,532.03 637,532.03 536,330.34 536,330.34 0.16 -101,201.69 -101,201.69
25278X109 DIAMONDBACK ENERGY INC 2,960.000 119.04 119.04 329,649.01 329,649.01 352,358.40 352,358.40 0.11 22,709.39 22,709.39
253868103 DIGITAL REALTY TRUST INC 12,127.000 103.19 103.19 1,302,968.95 1,302,968.95 1,251,385.13 1,251,385.13 0.38 -51,583.82 -51,583.82
254687106 WALT DISNEY CO/THE 5,027.000 100.24 100.24 500,932.47 500,932.47 503,906.48 503,906.48 0.15 2,974.01 2,974.01
254709108 DISCOVER FINANCIAL SERVICES 5,686.000 71.56 71.56 335,109.75 335,109.75 406,890.16 406,890.16 0.12 71,780.41 71,780.41
25470M109 DISH NETWORK CORP 4,415.000 38.97 38.97 228,508.98 228,508.98 172,052.55 172,052.55 0.05 -56,456.43 -56,456.43
256746108 DOLLAR TREE INC 4,054.000 97.55 97.55 377,461.32 377,461.32 395,467.70 395,467.70 0.12 18,006.38 18,006.38
25746U109 DOMINION ENERGY INC 6,477.000 64.73 64.73 481,751.83 481,751.83 419,256.21 419,256.21 0.13 -62,495.62 -62,495.62
260003108 DOVER CORP 6,905.000 94.30 94.30 568,872.05 568,872.05 651,141.50 651,141.50 0.20 82,269.45 82,269.45
26078J100 DOWDUPONT INC 15,153.000 67.01 67.01 933,307.71 933,307.71 1,015,402.53 1,015,402.53 0.31 82,094.82 82,094.82
26138E109 DR PEPPER SNAPPLE GROUP INC 8,822.000 121.04 121.04 865,563.01 865,563.01 1,067,814.88 1,067,814.88 0.33 202,251.87 202,251.87
264411505 DUKE REALTY CORP 32,995.000 25.94 25.94 876,889.45 876,889.45 855,890.30 855,890.30 0.26 -20,999.15 -20,999.15
26441C204 DUKE ENERGY CORP 15,705.000 77.96 77.96 1,328,825.17 1,328,825.17 1,224,361.80 1,224,361.80 0.37 -104,463.37 -104,463.37
26875P101 EOG RESOURCES INC 4,897.000 111.02 111.02 473,616.28 473,616.28 543,664.94 543,664.94 0.17 70,048.66 70,048.66
26884L109 EQT CORP 11,316.000 49.01 49.01 772,862.51 772,862.51 554,597.16 554,597.16 0.17 -218,265.35 -218,265.35
269246401 E*TRADE FINANCIAL CORP 20,949.000 57.59 57.59 725,443.46 725,443.46 1,206,452.91 1,206,452.91 0.37 481,009.45 481,009.45
277432100 EASTMAN CHEMICAL CO 6,324.000 107.30 107.30 488,803.88 488,803.88 678,565.20 678,565.20 0.21 189,761.32 189,761.32
278642103 EBAY INC 13,129.000 40.19 40.19 468,000.24 468,000.24 527,654.51 527,654.51 0.16 59,654.27 59,654.27
278865100 ECOLAB INC 1,552.000 146.96 146.96 190,344.96 190,344.96 228,081.92 228,081.92 0.07 37,736.96 37,736.96
281020107 EDISON INTERNATIONAL 22,407.000 64.45 64.45 1,674,854.60 1,674,854.60 1,444,131.15 1,444,131.15 0.44 -230,723.45 -230,723.45
28176E108 EDWARDS LIFESCIENCES CORP 3,065.000 138.12 138.12 355,751.85 355,751.85 423,337.80 423,337.80 0.13 67,585.95 67,585.95
285512109 ELECTRONIC ARTS INC 5,779.000 122.19 122.19 535,845.61 535,845.61 706,136.01 706,136.01 0.22 170,290.40 170,290.40
291011104 EMERSON ELECTRIC CO 4,990.000 68.81 68.81 297,746.81 297,746.81 343,361.90 343,361.90 0.11 45,615.09 45,615.09
29364G103 ENTERGY CORP 13,492.000 79.63 79.63 1,092,004.91 1,092,004.91 1,074,367.96 1,074,367.96 0.33 -17,636.95 -17,636.95
294429105 EQUIFAX INC 4,772.000 116.66 116.66 614,455.95 614,455.95 556,701.52 556,701.52 0.17 -57,754.43 -57,754.43
29444U700 EQUINIX INC 2,278.000 405.52 405.52 924,695.72 924,695.72 923,774.56 923,774.56 0.28 -921.16 -921.16
29476L107 EQUITY RESIDENTIAL 6,901.000 61.68 61.68 469,430.50 469,430.50 425,653.68 425,653.68 0.13 -43,776.82 -43,776.82
297178105 ESSEX PROPERTY TRUST INC 6,171.000 242.45 242.45 1,445,079.41 1,445,079.41 1,496,158.95 1,496,158.95 0.46 51,079.54 51,079.54
30040W108 EVERSOURCE ENERGY 21,272.000 59.68 59.68 1,264,565.41 1,264,565.41 1,269,512.96 1,269,512.96 0.39 4,947.55 4,947.55
30161N101 EXELON CORP 31,598.000 38.59 38.59 1,179,486.33 1,179,486.33 1,219,366.82 1,219,366.82 0.37 39,880.49 39,880.49
30212P303 EXPEDIA GROUP INC 1,843.000 109.16 109.16 240,014.79 240,014.79 201,181.88 201,181.88 0.06 -38,832.91 -38,832.91
302130109 EXPEDITORS INTERNATIONAL OF WA 12,169.000 64.54 64.54 617,867.63 617,867.63 785,387.26 785,387.26 0.24 167,519.63 167,519.63

Asset Detail
Acct Base Currency Code :

KRS INTERNAL EQUITY - KR2F10110002 As Of Date : 4/16/2018 Accounting Status :

Page 5 of 52Report Timestamp: Tue Apr 17 2018 04:27:39 PM

4.6

Investment Committee Meeting- May 1, 2018 - Standard Reports

35

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



.

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
30219G108 EXPRESS SCRIPTS HOLDING CO 11,814.000 71.99 71.99 880,490.51 880,490.51 850,489.86 850,489.86 0.26 -30,000.65 -30,000.65
30225T102 EXTRA SPACE STORAGE INC 8,122.000 87.35 87.35 733,181.52 733,181.52 709,456.70 709,456.70 0.22 -23,724.82 -23,724.82
30231G102 EXXON MOBIL CORP 11,639.000 78.54 78.54 1,049,480.55 1,049,480.55 914,127.06 914,127.06 0.28 -135,353.49 -135,353.49
302491303 FMC CORP 5,242.000 80.62 80.62 399,607.51 399,607.51 422,610.04 422,610.04 0.13 23,002.53 23,002.53
30303M102 FACEBOOK INC 2,004.000 164.83 164.83 271,519.29 271,519.29 330,319.32 330,319.32 0.10 58,800.03 58,800.03
311900104 FASTENAL CO 4,836.000 50.67 50.67 210,118.47 210,118.47 245,040.12 245,040.12 0.08 34,921.65 34,921.65
313747206 FEDERAL REALTY INVESTMENT TRUS 3,586.000 115.72 115.72 566,894.35 566,894.35 414,971.92 414,971.92 0.13 -151,922.43 -151,922.43
31428X106 FEDEX CORP 2,492.000 250.03 250.03 441,644.31 441,644.31 623,074.76 623,074.76 0.19 181,430.45 181,430.45
315616102 F5 NETWORKS INC 2,700.000 155.25 155.25 361,764.69 361,764.69 419,175.00 419,175.00 0.13 57,410.31 57,410.31
31620M106 FIDELITY NATIONAL INFORMATION 8,120.000 97.29 97.29 661,719.14 661,719.14 789,994.80 789,994.80 0.24 128,275.66 128,275.66
31620R303 FNF GROUP 40,157.000 38.60 38.60 1,229,909.51 1,229,909.51 1,550,060.20 1,550,060.20 0.47 320,150.69 320,150.69
316773100 FIFTH THIRD BANCORP 31,154.000 31.49 31.49 666,098.85 666,098.85 981,039.46 981,039.46 0.30 314,940.61 314,940.61
33616C100 FIRST REPUBLIC BANK/CA 17,452.000 91.17 91.17 1,401,199.95 1,401,199.95 1,591,098.84 1,591,098.84 0.49 189,898.89 189,898.89
337738108 FISERV INC 7,394.000 71.59 71.59 430,295.45 430,295.45 529,336.46 529,336.46 0.16 99,041.01 99,041.01
337932107 FIRSTENERGY CORP 32,150.000 34.61 34.61 1,132,074.53 1,132,074.53 1,112,711.50 1,112,711.50 0.34 -19,363.03 -19,363.03
339041105 FLEETCOR TECHNOLOGIES INC 1,012.000 202.83 202.83 193,221.13 193,221.13 205,263.96 205,263.96 0.06 12,042.83 12,042.83
343412102 FLUOR CORP 5,506.000 57.96 57.96 274,249.05 274,249.05 319,127.76 319,127.76 0.10 44,878.71 44,878.71
344849104 FOOT LOCKER INC 9,651.000 43.35 43.35 601,899.84 601,899.84 418,370.85 418,370.85 0.13 -183,528.99 -183,528.99
34959J108 FORTIVE CORP 3,852.000 75.26 75.26 251,403.56 251,403.56 289,901.52 289,901.52 0.09 38,497.96 38,497.96
34964C106 FORTUNE BRANDS HOME & SECURITY 2,995.000 58.92 58.92 180,093.74 180,093.74 176,465.40 176,465.40 0.05 -3,628.34 -3,628.34
354613101 FRANKLIN RESOURCES INC 8,946.000 33.84 33.84 324,420.91 324,420.91 302,732.64 302,732.64 0.09 -21,688.27 -21,688.27
35671D857 FREEPORT-MCMORAN INC 22,082.000 18.16 18.16 300,017.82 300,017.82 401,009.12 401,009.12 0.12 100,991.30 100,991.30
36174X101 GGP INC 24,409.000 19.77 19.77 685,814.23 685,814.23 482,565.93 482,565.93 0.15 -203,248.30 -203,248.30
363576109 ARTHUR J GALLAGHER & CO 15,836.000 69.28 69.28 814,886.22 814,886.22 1,097,118.08 1,097,118.08 0.34 282,231.86 282,231.86
366651107 GARTNER INC 5,400.000 116.69 116.69 555,372.42 555,372.42 630,126.00 630,126.00 0.19 74,753.58 74,753.58
369550108 GENERAL DYNAMICS CORP 2,983.000 218.40 218.40 476,687.35 476,687.35 651,487.20 651,487.20 0.20 174,799.85 174,799.85
369604103 GENERAL ELECTRIC CO 29,082.000 13.33 13.33 644,480.58 644,480.58 387,663.06 387,663.06 0.12 -256,817.52 -256,817.52
370334104 GENERAL MILLS INC 4,667.000 45.24 45.24 322,095.88 322,095.88 211,135.08 211,135.08 0.06 -110,960.80 -110,960.80
37045V100 GENERAL MOTORS CO 11,597.000 39.17 39.17 444,167.66 444,167.66 454,254.49 454,254.49 0.14 10,086.83 10,086.83
372460105 GENUINE PARTS CO 3,369.000 90.66 90.66 332,017.60 332,017.60 305,433.54 305,433.54 0.09 -26,584.06 -26,584.06
37940X102 GLOBAL PAYMENTS INC 4,317.000 110.44 110.44 386,486.60 386,486.60 476,769.48 476,769.48 0.15 90,282.88 90,282.88
38141G104 GOLDMAN SACHS GROUP INC/THE 1,753.000 257.88 257.88 304,518.77 304,518.77 452,063.64 452,063.64 0.14 147,544.87 147,544.87
382550101 GOODYEAR TIRE & RUBBER CO/THE 10,918.000 28.21 28.21 328,567.73 328,567.73 307,996.78 307,996.78 0.09 -20,570.95 -20,570.95
384802104 WW GRAINGER INC 3,445.000 284.12 284.12 793,186.05 793,186.05 978,793.40 978,793.40 0.30 185,607.35 185,607.35
40414L109 HCP INC 16,010.000 22.53 22.53 556,529.66 556,529.66 360,705.30 360,705.30 0.11 -195,824.36 -195,824.36
40434L105 HP INC 12,999.000 21.85 21.85 203,197.44 203,197.44 284,028.15 284,028.15 0.09 80,830.71 80,830.71
410345102 HANESBRANDS INC 18,419.000 18.05 18.05 454,097.24 454,097.24 332,462.95 332,462.95 0.10 -121,634.29 -121,634.29
413875105 HARRIS CORP 8,472.000 165.18 165.18 864,741.66 864,741.66 1,399,404.96 1,399,404.96 0.43 534,663.30 534,663.30
416515104 HARTFORD FINANCIAL SERVICES GR 17,675.000 52.04 52.04 833,515.56 833,515.56 919,807.00 919,807.00 0.28 86,291.44 86,291.44
418056107 HASBRO INC 6,102.000 88.04 88.04 509,814.25 509,814.25 537,220.08 537,220.08 0.16 27,405.83 27,405.83
427866108 HERSHEY CO/THE 8,383.000 96.80 96.80 889,616.06 889,616.06 811,474.40 811,474.40 0.25 -78,141.66 -78,141.66
42809H107 HESS CORP 7,166.000 56.24 56.24 382,553.94 382,553.94 403,015.84 403,015.84 0.12 20,461.90 20,461.90
43300A203 HILTON WORLDWIDE HOLDINGS INC 8,470.000 80.53 80.53 504,387.03 504,387.03 682,089.10 682,089.10 0.21 177,702.07 177,702.07
436440101 HOLOGIC INC 20,322.000 37.69 37.69 800,628.42 800,628.42 765,936.18 765,936.18 0.23 -34,692.24 -34,692.24
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437076102 HOME DEPOT INC/THE 2,291.000 174.43 174.43 362,316.12 362,316.12 399,619.13 399,619.13 0.12 37,303.01 37,303.01
438516106 HONEYWELL INTERNATIONAL INC 2,762.000 146.75 146.75 334,816.98 334,816.98 405,323.50 405,323.50 0.12 70,506.52 70,506.52
440452100 HORMEL FOODS CORP 25,125.000 35.44 35.44 905,664.04 905,664.04 890,430.00 890,430.00 0.27 -15,234.04 -15,234.04
44107P104 HOST HOTELS & RESORTS INC 29,002.000 19.45 19.45 533,895.07 533,895.07 564,088.90 564,088.90 0.17 30,193.83 30,193.83
444859102 HUMANA INC 4,934.000 289.95 289.95 1,071,820.52 1,071,820.52 1,430,613.30 1,430,613.30 0.44 358,792.78 358,792.78
445658107 JB HUNT TRANSPORT SERVICES INC 4,292.000 119.75 119.75 373,541.46 373,541.46 513,967.00 513,967.00 0.16 140,425.54 140,425.54
446150104 HUNTINGTON BANCSHARES INC/OH 63,500.000 14.67 14.67 641,534.14 641,534.14 931,545.00 931,545.00 0.29 290,010.86 290,010.86
446413106 HUNTINGTON INGALLS INDUSTRIES 1,597.000 258.70 258.70 308,758.72 308,758.72 413,143.90 413,143.90 0.13 104,385.18 104,385.18
45168D104 IDEXX LABORATORIES INC 3,673.000 195.62 195.62 470,930.61 470,930.61 718,512.26 718,512.26 0.22 247,581.65 247,581.65
452308109 ILLINOIS TOOL WORKS INC 2,433.000 156.36 156.36 286,598.90 286,598.90 380,423.88 380,423.88 0.12 93,824.98 93,824.98
452327109 ILLUMINA INC 2,359.000 245.19 245.19 433,204.86 433,204.86 578,403.21 578,403.21 0.18 145,198.35 145,198.35
457187102 INGREDION INC 3,671.000 130.44 130.44 472,929.51 472,929.51 478,845.24 478,845.24 0.15 5,915.73 5,915.73
458140100 INTEL CORP 6,848.000 52.40 52.40 251,507.43 251,507.43 358,835.20 358,835.20 0.11 107,327.77 107,327.77
45866F104 INTERCONTINENTAL EXCHANGE INC 21,943.000 73.18 73.18 1,246,997.90 1,246,997.90 1,605,788.74 1,605,788.74 0.49 358,790.84 358,790.84
459200101 INTERNATIONAL BUSINESS MACHINE 1,661.000 157.89 157.89 259,461.00 259,461.00 262,255.29 262,255.29 0.08 2,794.29 2,794.29
459506101 INTERNATIONAL FLAVORS & FRAGRA 6,978.000 140.46 140.46 952,686.46 952,686.46 980,129.88 980,129.88 0.30 27,443.42 27,443.42
460146103 INTERNATIONAL PAPER CO 3,088.000 53.75 53.75 152,729.65 152,729.65 165,980.00 165,980.00 0.05 13,250.35 13,250.35
460690100 INTERPUBLIC GROUP OF COS INC/T 15,382.000 23.88 23.88 359,047.72 359,047.72 367,322.16 367,322.16 0.11 8,274.44 8,274.44
461202103 INTUIT INC 2,463.000 175.30 175.30 301,303.83 301,303.83 431,763.90 431,763.90 0.13 130,460.07 130,460.07
46120E602 INTUITIVE SURGICAL INC 3,005.000 418.38 418.38 751,351.80 751,351.80 1,257,231.90 1,257,231.90 0.38 505,880.10 505,880.10
46266C105 IQVIA HOLDINGS INC 13,074.000 98.04 98.04 1,142,502.99 1,142,502.99 1,281,774.96 1,281,774.96 0.39 139,271.97 139,271.97
46284V101 IRON MOUNTAIN INC 8,231.000 33.61 33.61 291,081.77 291,081.77 276,643.91 276,643.91 0.08 -14,437.86 -14,437.86
46625H100 JPMORGAN CHASE & CO 12,531.000 110.21 110.21 960,280.41 960,280.41 1,381,041.51 1,381,041.51 0.42 420,761.10 420,761.10
478160104 JOHNSON & JOHNSON 5,549.000 131.76 131.76 730,744.21 730,744.21 731,136.24 731,136.24 0.22 392.03 392.03
48203R104 JUNIPER NETWORKS INC 20,539.000 24.99 24.99 490,838.30 490,838.30 513,269.61 513,269.61 0.16 22,431.31 22,431.31
482480100 KLA-TENCOR CORP 7,032.000 108.85 108.85 591,773.34 591,773.34 765,433.20 765,433.20 0.23 173,659.86 173,659.86
485170302 KANSAS CITY SOUTHERN 6,571.000 111.93 111.93 616,231.67 616,231.67 735,492.03 735,492.03 0.23 119,260.36 119,260.36
487836108 KELLOGG CO 6,792.000 63.83 63.83 550,995.07 550,995.07 433,533.36 433,533.36 0.13 -117,461.71 -117,461.71
493267108 KEYCORP 62,716.000 19.34 19.34 994,457.36 994,457.36 1,212,927.44 1,212,927.44 0.37 218,470.08 218,470.08
494368103 KIMBERLY-CLARK CORP 1,923.000 106.81 106.81 253,879.73 253,879.73 205,395.63 205,395.63 0.06 -48,484.10 -48,484.10
49446R109 KIMCO REALTY CORP 22,667.000 13.95 13.95 638,361.23 638,361.23 316,204.65 316,204.65 0.10 -322,156.58 -322,156.58
49456B101 KINDER MORGAN INC/DE 20,644.000 15.68 15.68 368,749.13 368,749.13 323,697.92 323,697.92 0.10 -45,051.21 -45,051.21
500754106 KRAFT HEINZ CO/THE 5,448.000 61.19 61.19 419,352.41 419,352.41 333,363.12 333,363.12 0.10 -85,989.29 -85,989.29
501044101 KROGER CO/THE 12,524.000 24.17 24.17 379,578.33 379,578.33 302,705.08 302,705.08 0.09 -76,873.25 -76,873.25
501797104 L BRANDS INC 6,204.000 36.39 36.39 418,539.18 418,539.18 225,763.56 225,763.56 0.07 -192,775.62 -192,775.62
501889208 LKQ CORP 8,861.000 38.62 38.62 297,619.56 297,619.56 342,211.82 342,211.82 0.10 44,592.26 44,592.26
502413107 L3 TECHNOLOGIES INC 5,100.000 212.65 212.65 795,010.23 795,010.23 1,084,515.00 1,084,515.00 0.33 289,504.77 289,504.77
50540R409 LABORATORY CORP OF AMERICA HOL 8,021.000 166.50 166.50 1,132,410.94 1,132,410.94 1,335,496.50 1,335,496.50 0.41 203,085.56 203,085.56
512807108 LAM RESEARCH CORP 3,632.000 203.55 203.55 441,384.26 441,384.26 739,293.60 739,293.60 0.23 297,909.34 297,909.34
518439104 ESTEE LAUDER COS INC/THE 10,529.000 150.82 150.82 1,102,487.04 1,102,487.04 1,587,983.78 1,587,983.78 0.49 485,496.74 485,496.74
521865204 LEAR CORP 4,204.000 196.07 196.07 585,677.41 585,677.41 824,278.28 824,278.28 0.25 238,600.87 238,600.87
526057104 LENNAR CORP 12,555.000 57.13 57.13 638,946.99 638,946.99 717,267.15 717,267.15 0.22 78,320.16 78,320.16
530307305 LIBERTY BROADBAND CORP 10,417.000 83.33 83.33 802,523.69 802,523.69 868,048.61 868,048.61 0.27 65,524.92 65,524.92
532457108 ELI LILLY & CO 6,990.000 80.12 80.12 568,901.60 568,901.60 560,038.80 560,038.80 0.17 -8,862.80 -8,862.80
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534187109 LINCOLN NATIONAL CORP 9,167.000 70.00 70.00 518,313.90 518,313.90 641,690.00 641,690.00 0.20 123,376.10 123,376.10
539830109 LOCKHEED MARTIN CORP 3,215.000 345.70 345.70 876,837.11 876,837.11 1,111,425.50 1,111,425.50 0.34 234,588.39 234,588.39
540424108 LOEWS CORP 16,621.000 51.02 51.02 720,956.16 720,956.16 848,003.42 848,003.42 0.26 127,047.26 127,047.26
548661107 LOWE'S COS INC 2,163.000 86.06 86.06 188,944.48 188,944.48 186,147.78 186,147.78 0.06 -2,796.70 -2,796.70
55261F104 M&T BANK CORP 7,052.000 181.57 181.57 862,802.91 862,802.91 1,280,431.64 1,280,431.64 0.39 417,628.73 417,628.73
552953101 MGM RESORTS INTERNATIONAL 12,142.000 34.77 34.77 310,431.33 310,431.33 422,177.34 422,177.34 0.13 111,746.01 111,746.01
55354G100 MSCI INC 3,940.000 149.18 149.18 473,535.43 473,535.43 587,769.20 587,769.20 0.18 114,233.77 114,233.77
554382101 MACERICH CO/THE 14,804.000 57.85 57.85 1,221,685.90 1,221,685.90 856,411.40 856,411.40 0.26 -365,274.50 -365,274.50
55616P104 MACY'S INC 20,882.000 28.74 28.74 668,829.39 668,829.39 600,148.68 600,148.68 0.18 -68,680.71 -68,680.71
565849106 MARATHON OIL CORP 25,108.000 18.19 18.19 368,746.57 368,746.57 456,714.52 456,714.52 0.14 87,967.95 87,967.95
56585A102 MARATHON PETROLEUM CORP 12,904.000 77.52 77.52 670,038.26 670,038.26 1,000,318.08 1,000,318.08 0.31 330,279.82 330,279.82
570535104 MARKEL CORP 1,106.000 1,150.53 1,150.53 1,072,008.59 1,072,008.59 1,272,486.18 1,272,486.18 0.39 200,477.59 200,477.59
571748102 MARSH & MCLENNAN COS INC 6,969.000 83.61 83.61 482,569.16 482,569.16 582,678.09 582,678.09 0.18 100,108.93 100,108.93
571903202 MARRIOTT INTERNATIONAL INC/MD 4,879.000 133.47 133.47 422,997.02 422,997.02 651,200.13 651,200.13 0.20 228,203.11 228,203.11
573284106 MARTIN MARIETTA MATERIALS INC 3,808.000 199.04 199.04 770,949.24 770,949.24 757,944.32 757,944.32 0.23 -13,004.92 -13,004.92
574599106 MASCO CORP 9,802.000 40.92 40.92 323,479.84 323,479.84 401,097.84 401,097.84 0.12 77,618.00 77,618.00
57636Q104 MASTERCARD INC 4,668.000 173.87 173.87 504,732.75 504,732.75 811,625.16 811,625.16 0.25 306,892.41 306,892.41
577081102 MATTEL INC 20,240.000 14.72 14.72 542,526.45 542,526.45 297,932.80 297,932.80 0.09 -244,593.65 -244,593.65
57772K101 MAXIM INTEGRATED PRODUCTS INC 14,359.000 58.10 58.10 607,065.24 607,065.24 834,257.90 834,257.90 0.26 227,192.66 227,192.66
579780206 MCCORMICK & CO INC/MD 6,799.000 107.26 107.26 709,082.65 709,082.65 729,260.74 729,260.74 0.22 20,178.09 20,178.09
580135101 MCDONALD'S CORP 7,025.000 161.63 161.63 988,699.15 988,699.15 1,135,450.75 1,135,450.75 0.35 146,751.60 146,751.60
58733R102 MERCADOLIBRE INC 1,031.000 322.78 322.78 273,660.12 273,660.12 332,786.18 332,786.18 0.10 59,126.06 59,126.06
58933Y105 MERCK & CO INC 6,776.000 58.65 58.65 388,581.60 388,581.60 397,412.40 397,412.40 0.12 8,830.80 8,830.80
59156R108 METLIFE INC 7,758.000 47.39 47.39 338,345.69 338,345.69 367,651.62 367,651.62 0.11 29,305.93 29,305.93
592688105 METTLER-TOLEDO INTERNATIONAL I 1,430.000 570.76 570.76 578,514.94 578,514.94 816,186.80 816,186.80 0.25 237,671.86 237,671.86
594918104 MICROSOFT CORP 5,613.000 94.17 94.17 362,998.96 362,998.96 528,576.21 528,576.21 0.16 165,577.25 165,577.25
595017104 MICROCHIP TECHNOLOGY INC 5,004.000 86.23 86.23 303,957.97 303,957.97 431,494.92 431,494.92 0.13 127,536.95 127,536.95
595112103 MICRON TECHNOLOGY INC 25,338.000 51.65 51.65 727,582.12 727,582.12 1,308,707.70 1,308,707.70 0.40 581,125.58 581,125.58
59522J103 MID-AMERICA APARTMENT COMMUNIT 7,881.000 91.69 91.69 752,131.21 752,131.21 722,608.89 722,608.89 0.22 -29,522.32 -29,522.32
608190104 MOHAWK INDUSTRIES INC 3,534.000 239.54 239.54 747,438.38 747,438.38 846,534.36 846,534.36 0.26 99,095.98 99,095.98
60871R209 MOLSON COORS BREWING CO 7,433.000 73.55 73.55 725,010.22 725,010.22 546,697.15 546,697.15 0.17 -178,313.07 -178,313.07
609207105 MONDELEZ INTERNATIONAL INC 10,147.000 42.23 42.23 454,949.03 454,949.03 428,507.81 428,507.81 0.13 -26,441.22 -26,441.22
61166W101 MONSANTO CO 6,525.000 125.70 125.70 713,335.44 713,335.44 820,192.50 820,192.50 0.25 106,857.06 106,857.06
61174X109 MONSTER BEVERAGE CORP 4,701.000 56.98 56.98 298,685.34 298,685.34 267,862.98 267,862.98 0.08 -30,822.36 -30,822.36
615369105 MOODY'S CORP 3,026.000 164.38 164.38 355,637.74 355,637.74 497,413.88 497,413.88 0.15 141,776.14 141,776.14
617446448 MORGAN STANLEY 7,593.000 53.40 53.40 293,147.15 293,147.15 405,466.20 405,466.20 0.12 112,319.05 112,319.05
61945C103 MOSAIC CO/THE 20,453.000 25.20 25.20 576,567.09 576,567.09 515,415.60 515,415.60 0.16 -61,151.49 -61,151.49
620076307 MOTOROLA SOLUTIONS INC 12,998.000 108.92 108.92 956,554.65 956,554.65 1,415,742.16 1,415,742.16 0.43 459,187.51 459,187.51
631103108 NASDAQ INC 11,434.000 85.98 85.98 792,496.97 792,496.97 983,095.32 983,095.32 0.30 190,598.35 190,598.35
637071101 NATIONAL OILWELL VARCO INC 15,088.000 37.98 37.98 517,729.41 517,729.41 573,042.24 573,042.24 0.18 55,312.83 55,312.83
64110D104 NETAPP INC 19,939.000 68.27 68.27 596,975.96 596,975.96 1,361,235.53 1,361,235.53 0.42 764,259.57 764,259.57
64110L106 NETFLIX INC 1,889.000 307.78 307.78 321,990.05 321,990.05 581,396.42 581,396.42 0.18 259,406.37 259,406.37
651229106 NEWELL BRANDS INC 13,339.000 26.25 26.25 484,115.03 484,115.03 350,148.75 350,148.75 0.11 -133,966.28 -133,966.28
651639106 NEWMONT MINING CORP 36,114.000 41.42 41.42 1,476,097.31 1,476,097.31 1,495,841.88 1,495,841.88 0.46 19,744.57 19,744.57

Asset Detail
Acct Base Currency Code :

KRS INTERNAL EQUITY - KR2F10110002 As Of Date : 4/16/2018 Accounting Status :

Page 8 of 52Report Timestamp: Tue Apr 17 2018 04:27:39 PM

4.6

Investment Committee Meeting- May 1, 2018 - Standard Reports

38

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



.

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
65339F101 NEXTERA ENERGY INC 12,447.000 162.12 162.12 1,703,266.91 1,703,266.91 2,017,907.64 2,017,907.64 0.62 314,640.73 314,640.73
654106103 NIKE INC 5,283.000 67.06 67.06 301,027.55 301,027.55 354,277.98 354,277.98 0.11 53,250.43 53,250.43
65473P105 NISOURCE INC 35,149.000 23.89 23.89 889,058.35 889,058.35 839,709.61 839,709.61 0.26 -49,348.74 -49,348.74
655044105 NOBLE ENERGY INC 15,160.000 32.00 32.00 551,319.10 551,319.10 485,120.00 485,120.00 0.15 -66,199.10 -66,199.10
655844108 NORFOLK SOUTHERN CORP 4,998.000 136.48 136.48 585,057.46 585,057.46 682,127.04 682,127.04 0.21 97,069.58 97,069.58
665859104 NORTHERN TRUST CORP 11,590.000 104.89 104.89 903,273.13 903,273.13 1,215,675.10 1,215,675.10 0.37 312,401.97 312,401.97
666807102 NORTHROP GRUMMAN CORP 3,421.000 351.75 351.75 898,709.18 898,709.18 1,203,336.75 1,203,336.75 0.37 304,627.57 304,627.57
670346105 NUCOR CORP 3,162.000 62.46 62.46 178,119.26 178,119.26 197,498.52 197,498.52 0.06 19,379.26 19,379.26
67066G104 NVIDIA CORP 1,561.000 231.49 231.49 129,620.18 129,620.18 361,355.89 361,355.89 0.11 231,735.71 231,735.71
67103H107 O'REILLY AUTOMOTIVE INC 898.000 226.77 226.77 223,195.36 223,195.36 203,639.46 203,639.46 0.06 -19,555.90 -19,555.90
674599105 OCCIDENTAL PETROLEUM CORP 18,461.000 74.91 74.91 1,316,302.10 1,316,302.10 1,382,913.51 1,382,913.51 0.42 66,611.41 66,611.41
681919106 OMNICOM GROUP INC 3,283.000 74.03 74.03 237,595.17 237,595.17 243,040.49 243,040.49 0.07 5,445.32 5,445.32
68389X105 ORACLE CORP 7,240.000 46.05 46.05 355,685.43 355,685.43 333,402.00 333,402.00 0.10 -22,283.43 -22,283.43
69331C108 PG&E CORP 12,813.000 45.59 45.59 755,884.06 755,884.06 584,144.67 584,144.67 0.18 -171,739.39 -171,739.39
693475105 PNC FINANCIAL SERVICES GROUP I 11,407.000 143.84 143.84 1,229,189.29 1,229,189.29 1,640,782.88 1,640,782.88 0.50 411,593.59 411,593.59
693506107 PPG INDUSTRIES INC 1,538.000 111.77 111.77 178,448.94 178,448.94 171,902.26 171,902.26 0.05 -6,546.68 -6,546.68
69351T106 PPL CORP 18,206.000 28.06 28.06 615,334.18 615,334.18 510,860.36 510,860.36 0.16 -104,473.82 -104,473.82
693656100 PVH CORP 7,566.000 160.43 160.43 757,799.31 757,799.31 1,213,813.38 1,213,813.38 0.37 456,014.07 456,014.07
693718108 PACCAR INC 2,750.000 69.52 69.52 180,406.73 180,406.73 191,180.00 191,180.00 0.06 10,773.27 10,773.27
695156109 PACKAGING CORP OF AMERICA 2,812.000 113.92 113.92 332,593.63 332,593.63 320,343.04 320,343.04 0.10 -12,250.59 -12,250.59
697435105 PALO ALTO NETWORKS INC 3,525.000 189.02 189.02 480,056.94 480,056.94 666,295.50 666,295.50 0.20 186,238.56 186,238.56
701094104 PARKER-HANNIFIN CORP 2,081.000 174.52 174.52 248,899.03 248,899.03 363,176.12 363,176.12 0.11 114,277.09 114,277.09
704326107 PAYCHEX INC 6,491.000 62.24 62.24 395,328.52 395,328.52 403,999.84 403,999.84 0.12 8,671.32 8,671.32
70450Y103 PAYPAL HOLDINGS INC 4,031.000 77.80 77.80 191,289.10 191,289.10 313,611.80 313,611.80 0.10 122,322.70 122,322.70
713448108 PEPSICO INC 3,093.000 109.92 109.92 332,193.44 332,193.44 339,982.56 339,982.56 0.10 7,789.12 7,789.12
717081103 PFIZER INC 23,263.000 36.53 36.53 841,740.94 841,740.94 849,797.39 849,797.39 0.26 8,056.45 8,056.45
718172109 PHILIP MORRIS INTERNATIONAL IN 6,142.000 102.95 102.95 615,520.24 615,520.24 632,318.90 632,318.90 0.19 16,798.66 16,798.66
718546104 PHILLIPS 66 3,575.000 106.82 106.82 304,780.74 304,780.74 381,881.50 381,881.50 0.12 77,100.76 77,100.76
723484101 PINNACLE WEST CAPITAL CORP 13,820.000 79.29 79.29 1,118,402.95 1,118,402.95 1,095,787.80 1,095,787.80 0.34 -22,615.15 -22,615.15
723787107 PIONEER NATURAL RESOURCES CO 2,338.000 191.13 191.13 369,889.41 369,889.41 446,861.94 446,861.94 0.14 76,972.53 76,972.53
74005P104 PRAXAIR INC 4,031.000 151.20 151.20 534,687.79 534,687.79 609,487.20 609,487.20 0.19 74,799.41 74,799.41
74144T108 T ROWE PRICE GROUP INC 3,470.000 107.95 107.95 309,873.45 309,873.45 374,586.50 374,586.50 0.11 64,713.05 64,713.05
74251V102 PRINCIPAL FINANCIAL GROUP INC 8,802.000 61.06 61.06 434,503.41 434,503.41 537,450.12 537,450.12 0.16 102,946.71 102,946.71
742718109 PROCTER & GAMBLE CO/THE 4,757.000 78.61 78.61 399,252.61 399,252.61 373,947.77 373,947.77 0.11 -25,304.84 -25,304.84
743315103 PROGRESSIVE CORP/THE 20,021.000 60.93 60.93 730,537.65 730,537.65 1,219,879.53 1,219,879.53 0.37 489,341.88 489,341.88
74340W103 PROLOGIS INC 10,937.000 62.60 62.60 573,385.90 573,385.90 684,656.20 684,656.20 0.21 111,270.30 111,270.30
744320102 PRUDENTIAL FINANCIAL INC 1,673.000 105.08 105.08 152,287.86 152,287.86 175,798.84 175,798.84 0.05 23,510.98 23,510.98
744573106 PUBLIC SERVICE ENTERPRISE GROU 14,853.000 50.41 50.41 715,994.26 715,994.26 748,739.73 748,739.73 0.23 32,745.47 32,745.47
74460D109 PUBLIC STORAGE 1,584.000 197.09 197.09 359,856.79 359,856.79 312,190.56 312,190.56 0.10 -47,666.23 -47,666.23
74736K101 QORVO INC 8,928.000 72.28 72.28 611,768.70 611,768.70 645,315.84 645,315.84 0.20 33,547.14 33,547.14
747525103 QUALCOMM INC 6,172.000 54.77 54.77 358,829.29 358,829.29 338,040.44 338,040.44 0.10 -20,788.85 -20,788.85
74834L100 QUEST DIAGNOSTICS INC 8,017.000 101.23 101.23 691,272.66 691,272.66 811,560.91 811,560.91 0.25 120,288.25 120,288.25
74915M100 QURATE RETAIL GROUP INC QVC GR 13,520.000 25.19 25.19 331,757.08 331,757.08 340,568.80 340,568.80 0.10 8,811.72 8,811.72
754730109 RAYMOND JAMES FINANCIAL INC 9,660.000 86.55 86.55 748,394.82 748,394.82 836,073.00 836,073.00 0.26 87,678.18 87,678.18
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755111507 RAYTHEON CO 6,399.000 225.09 225.09 1,014,625.14 1,014,625.14 1,440,350.91 1,440,350.91 0.44 425,725.77 425,725.77
756109104 REALTY INCOME CORP 21,475.000 51.08 51.08 1,481,156.70 1,481,156.70 1,096,943.00 1,096,943.00 0.34 -384,213.70 -384,213.70
756577102 RED HAT INC 3,309.000 160.53 160.53 370,408.80 370,408.80 531,193.77 531,193.77 0.16 160,784.97 160,784.97
758849103 REGENCY CENTERS CORP 6,363.000 58.53 58.53 398,293.47 398,293.47 372,426.39 372,426.39 0.11 -25,867.08 -25,867.08
7591EP100 REGIONS FINANCIAL CORP 99,467.000 18.47 18.47 1,202,172.03 1,202,172.03 1,837,155.49 1,837,155.49 0.56 634,983.46 634,983.46
760759100 REPUBLIC SERVICES INC 21,213.000 65.62 65.62 1,116,104.88 1,116,104.88 1,391,997.06 1,391,997.06 0.43 275,892.18 275,892.18
761152107 RESMED INC 12,808.000 99.70 99.70 866,452.94 866,452.94 1,276,957.60 1,276,957.60 0.39 410,504.66 410,504.66
773903109 ROCKWELL AUTOMATION INC 2,402.000 173.58 173.58 318,498.52 318,498.52 416,939.16 416,939.16 0.13 98,440.64 98,440.64
774341101 ROCKWELL COLLINS INC 6,106.000 134.66 134.66 640,229.87 640,229.87 822,233.96 822,233.96 0.25 182,004.09 182,004.09
776696106 ROPER TECHNOLOGIES INC 3,503.000 274.34 274.34 655,358.94 655,358.94 961,013.02 961,013.02 0.29 305,654.08 305,654.08
778296103 ROSS STORES INC 2,601.000 77.59 77.59 156,889.10 156,889.10 201,811.59 201,811.59 0.06 44,922.49 44,922.49
78409V104 S&P GLOBAL INC 3,020.000 191.66 191.66 436,430.47 436,430.47 578,813.20 578,813.20 0.18 142,382.73 142,382.73
78410G104 SBA COMMUNICATIONS CORP 6,724.000 166.15 166.15 799,261.59 799,261.59 1,117,192.60 1,117,192.60 0.34 317,931.01 317,931.01
78440X101 SL GREEN REALTY CORP 5,469.000 96.52 96.52 610,465.32 610,465.32 527,867.88 527,867.88 0.16 -82,597.44 -82,597.44
78486Q101 SVB FINANCIAL GROUP 2,128.000 246.57 246.57 404,250.44 404,250.44 524,700.96 524,700.96 0.16 120,450.52 120,450.52
79466L302 SALESFORCE.COM INC 3,573.000 119.41 119.41 379,586.80 379,586.80 426,651.93 426,651.93 0.13 47,065.13 47,065.13
80589M102 SCANA CORP 14,005.000 36.61 36.61 998,685.26 998,685.26 512,723.05 512,723.05 0.16 -485,962.21 -485,962.21
806407102 HENRY SCHEIN INC 6,469.000 69.94 69.94 546,835.03 546,835.03 452,441.86 452,441.86 0.14 -94,393.17 -94,393.17
806857108 SCHLUMBERGER LTD 6,232.000 68.52 68.52 482,638.88 482,638.88 427,016.64 427,016.64 0.13 -55,622.24 -55,622.24
808513105 CHARLES SCHWAB CORP/THE 17,672.000 53.08 53.08 632,132.54 632,132.54 938,029.76 938,029.76 0.29 305,897.22 305,897.22
81211K100 SEALED AIR CORP 7,095.000 44.78 44.78 325,594.77 325,594.77 317,714.10 317,714.10 0.10 -7,880.67 -7,880.67
816851109 SEMPRA ENERGY 6,600.000 111.79 111.79 740,592.28 740,592.28 737,814.00 737,814.00 0.23 -2,778.28 -2,778.28
81762P102 SERVICENOW INC 8,796.000 169.45 169.45 848,666.68 848,666.68 1,490,482.20 1,490,482.20 0.46 641,815.52 641,815.52
824348106 SHERWIN-WILLIAMS CO/THE 1,346.000 387.91 387.91 487,735.39 487,735.39 522,126.86 522,126.86 0.16 34,391.47 34,391.47
828806109 SIMON PROPERTY GROUP INC 1,620.000 152.28 152.28 250,776.10 250,776.10 246,693.60 246,693.60 0.08 -4,082.50 -4,082.50
82968B103 SIRIUS XM HOLDINGS INC 141,019.000 6.17 6.17 617,614.72 617,614.72 870,087.23 870,087.23 0.27 252,472.51 252,472.51
83088M102 SKYWORKS SOLUTIONS INC 6,354.000 97.73 97.73 567,669.55 567,669.55 620,976.42 620,976.42 0.19 53,306.87 53,306.87
832696405 JM SMUCKER CO/THE 8,363.000 120.95 120.95 1,245,331.58 1,245,331.58 1,011,504.85 1,011,504.85 0.31 -233,826.73 -233,826.73
833034101 SNAP-ON INC 2,296.000 147.06 147.06 363,591.55 363,591.55 337,649.76 337,649.76 0.10 -25,941.79 -25,941.79
842587107 SOUTHERN CO/THE 29,632.000 45.07 45.07 1,555,549.36 1,555,549.36 1,335,514.24 1,335,514.24 0.41 -220,035.12 -220,035.12
844741108 SOUTHWEST AIRLINES CO 4,572.000 54.89 54.89 214,001.31 214,001.31 250,957.08 250,957.08 0.08 36,955.77 36,955.77
854502101 STANLEY BLACK & DECKER INC 7,457.000 153.14 153.14 918,943.77 918,943.77 1,141,964.98 1,141,964.98 0.35 223,021.21 223,021.21
855244109 STARBUCKS CORP 5,149.000 59.43 59.43 298,342.06 298,342.06 306,005.07 306,005.07 0.09 7,663.01 7,663.01
857477103 STATE STREET CORP 6,451.000 100.60 100.60 539,868.48 539,868.48 648,970.60 648,970.60 0.20 109,102.12 109,102.12
858119100 STEEL DYNAMICS INC 7,452.000 45.00 45.00 283,130.46 283,130.46 335,340.00 335,340.00 0.10 52,209.54 52,209.54
863667101 STRYKER CORP 4,734.000 162.06 162.06 592,973.81 592,973.81 767,192.04 767,192.04 0.23 174,218.23 174,218.23
867914103 SUNTRUST BANKS INC 11,145.000 67.45 67.45 601,478.80 601,478.80 751,730.25 751,730.25 0.23 150,251.45 150,251.45
871503108 SYMANTEC CORP 26,205.000 27.75 27.75 555,021.30 555,021.30 727,188.75 727,188.75 0.22 172,167.45 172,167.45
871607107 SYNOPSYS INC 11,032.000 84.48 84.48 718,579.83 718,579.83 931,983.36 931,983.36 0.29 213,403.53 213,403.53
87165B103 SYNCHRONY FINANCIAL 7,345.000 34.47 34.47 267,642.22 267,642.22 253,182.15 253,182.15 0.08 -14,460.07 -14,460.07
871829107 SYSCO CORP 7,092.000 61.26 61.26 367,967.59 367,967.59 434,455.92 434,455.92 0.13 66,488.33 66,488.33
87236Y108 TD AMERITRADE HOLDING CORP 15,738.000 60.49 60.49 619,245.48 619,245.48 951,991.62 951,991.62 0.29 332,746.14 332,746.14
872540109 TJX COS INC/THE 4,470.000 82.74 82.74 346,310.97 346,310.97 369,847.80 369,847.80 0.11 23,536.83 23,536.83
872590104 T-MOBILE US INC 16,753.000 62.75 62.75 798,126.92 798,126.92 1,051,250.75 1,051,250.75 0.32 253,123.83 253,123.83
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874054109 TAKE-TWO INTERACTIVE SOFTWARE 2,824.000 98.47 98.47 304,210.71 304,210.71 278,079.28 278,079.28 0.09 -26,131.43 -26,131.43
876030107 TAPESTRY INC 7,118.000 53.19 53.19 309,062.76 309,062.76 378,606.42 378,606.42 0.12 69,543.66 69,543.66
87612E106 TARGET CORP 13,285.000 72.00 72.00 886,410.60 886,410.60 956,520.00 956,520.00 0.29 70,109.40 70,109.40
87612G101 TARGA RESOURCES CORP 6,893.000 46.64 46.64 355,750.10 355,750.10 321,489.52 321,489.52 0.10 -34,260.58 -34,260.58
88160R101 TESLA INC 627.000 291.21 291.21 141,762.68 141,762.68 182,588.67 182,588.67 0.06 40,825.99 40,825.99
882508104 TEXAS INSTRUMENTS INC 5,582.000 103.50 103.50 428,176.65 428,176.65 577,737.00 577,737.00 0.18 149,560.35 149,560.35
883203101 TEXTRON INC 7,742.000 59.43 59.43 338,738.03 338,738.03 460,107.06 460,107.06 0.14 121,369.03 121,369.03
883556102 THERMO FISHER SCIENTIFIC INC 3,064.000 215.91 215.91 512,618.61 512,618.61 661,548.24 661,548.24 0.20 148,929.63 148,929.63
88579Y101 3M CO 1,968.000 217.70 217.70 361,888.47 361,888.47 428,433.60 428,433.60 0.13 66,545.13 66,545.13
886547108 TIFFANY & CO 12,388.000 99.81 99.81 1,015,977.31 1,015,977.31 1,236,446.28 1,236,446.28 0.38 220,468.97 220,468.97
887317303 TIME WARNER INC 4,754.000 97.34 97.34 412,208.15 412,208.15 462,754.36 462,754.36 0.14 50,546.21 50,546.21
891027104 TORCHMARK CORP 8,825.000 85.09 85.09 688,010.35 688,010.35 750,919.25 750,919.25 0.23 62,908.90 62,908.90
891906109 TOTAL SYSTEM SERVICES INC 16,087.000 86.64 86.64 1,021,453.64 1,021,453.64 1,393,777.68 1,393,777.68 0.43 372,324.04 372,324.04
893641100 TRANSDIGM GROUP INC 1,509.000 320.25 320.25 414,770.10 414,770.10 483,257.25 483,257.25 0.15 68,487.15 68,487.15
89417E109 TRAVELERS COS INC/THE 3,577.000 137.55 137.55 433,047.63 433,047.63 492,016.35 492,016.35 0.15 58,968.72 58,968.72
90130A101 TWENTY-FIRST CENTURY FOX INC 6,450.000 37.04 37.04 181,942.89 181,942.89 238,908.00 238,908.00 0.07 56,965.11 56,965.11
90184L102 TWITTER INC 34,168.000 28.58 28.58 695,444.52 695,444.52 976,521.44 976,521.44 0.30 281,076.92 281,076.92
902494103 TYSON FOODS INC 15,264.000 71.29 71.29 1,025,010.36 1,025,010.36 1,088,170.56 1,088,170.56 0.33 63,160.20 63,160.20
902653104 UDR INC 21,945.000 35.78 35.78 815,040.48 815,040.48 785,192.10 785,192.10 0.24 -29,848.38 -29,848.38
902973304 US BANCORP 12,833.000 51.41 51.41 599,485.42 599,485.42 659,744.53 659,744.53 0.20 60,259.11 60,259.11
90384S303 ULTA BEAUTY INC 1,615.000 227.93 227.93 411,709.36 411,709.36 368,106.95 368,106.95 0.11 -43,602.41 -43,602.41
907818108 UNION PACIFIC CORP 4,990.000 137.08 137.08 562,503.26 562,503.26 684,029.20 684,029.20 0.21 121,525.94 121,525.94
910047109 UNITED CONTINENTAL HOLDINGS IN 3,146.000 67.31 67.31 173,567.84 173,567.84 211,757.26 211,757.26 0.06 38,189.42 38,189.42
911312106 UNITED PARCEL SERVICE INC 2,744.000 109.25 109.25 296,378.69 296,378.69 299,782.00 299,782.00 0.09 3,403.31 3,403.31
911363109 UNITED RENTALS INC 3,371.000 174.13 174.13 380,874.51 380,874.51 586,992.23 586,992.23 0.18 206,117.72 206,117.72
913017109 UNITED TECHNOLOGIES CORP 1,660.000 123.81 123.81 183,413.96 183,413.96 205,524.60 205,524.60 0.06 22,110.64 22,110.64
91324P102 UNITEDHEALTH GROUP INC 4,529.000 230.32 230.32 706,685.09 706,685.09 1,043,119.28 1,043,119.28 0.32 336,434.19 336,434.19
913903100 UNIVERSAL HEALTH SERVICES INC 6,464.000 120.55 120.55 873,565.36 873,565.36 779,235.20 779,235.20 0.24 -94,330.16 -94,330.16
91529Y106 UNUM GROUP 14,763.000 47.95 47.95 561,706.95 561,706.95 707,885.85 707,885.85 0.22 146,178.90 146,178.90
918204108 VF CORP 4,302.000 77.92 77.92 321,038.40 321,038.40 335,211.84 335,211.84 0.10 14,173.44 14,173.44
91913Y100 VALERO ENERGY CORP 14,697.000 105.49 105.49 982,181.81 982,181.81 1,550,386.53 1,550,386.53 0.47 568,204.72 568,204.72
92220P105 VARIAN MEDICAL SYSTEMS INC 8,957.000 121.84 121.84 731,681.76 731,681.76 1,091,320.88 1,091,320.88 0.33 359,639.12 359,639.12
92276F100 VENTAS INC 4,176.000 48.68 48.68 300,324.59 300,324.59 203,287.68 203,287.68 0.06 -97,036.91 -97,036.91
92339V100 VEREIT INC 82,892.000 6.82 6.82 861,313.67 861,313.67 565,323.44 565,323.44 0.17 -295,990.23 -295,990.23
92343E102 VERISIGN INC 4,152.000 123.79 123.79 423,672.36 423,672.36 513,976.08 513,976.08 0.16 90,303.72 90,303.72
92343V104 VERIZON COMMUNICATIONS INC 5,849.000 48.39 48.39 321,840.66 321,840.66 283,033.11 283,033.11 0.09 -38,807.55 -38,807.55
92345Y106 VERISK ANALYTICS INC 8,867.000 106.91 106.91 770,411.42 770,411.42 947,970.97 947,970.97 0.29 177,559.55 177,559.55
92532F100 VERTEX PHARMACEUTICALS INC 2,447.000 158.70 158.70 325,931.13 325,931.13 388,338.90 388,338.90 0.12 62,407.77 62,407.77
92826C839 VISA INC 4,905.000 121.88 121.88 493,846.91 493,846.91 597,821.40 597,821.40 0.18 103,974.49 103,974.49
929042109 VORNADO REALTY TRUST 4,977.000 67.25 67.25 397,776.63 397,776.63 334,703.25 334,703.25 0.10 -63,073.38 -63,073.38
929160109 VULCAN MATERIALS CO 6,320.000 114.74 114.74 791,555.49 791,555.49 725,156.80 725,156.80 0.22 -66,398.69 -66,398.69
92939U106 WEC ENERGY GROUP INC 30,190.000 62.41 62.41 1,920,871.83 1,920,871.83 1,884,157.90 1,884,157.90 0.58 -36,713.93 -36,713.93
931142103 WALMART INC 19,792.000 86.84 86.84 1,577,473.13 1,577,473.13 1,718,737.28 1,718,737.28 0.53 141,264.15 141,264.15
931427108 WALGREENS BOOTS ALLIANCE INC 7,373.000 66.22 66.22 583,599.01 583,599.01 488,240.06 488,240.06 0.15 -95,358.95 -95,358.95
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94106L109 WASTE MANAGEMENT INC 10,450.000 83.38 83.38 741,667.10 741,667.10 871,321.00 871,321.00 0.27 129,653.90 129,653.90
941848103 WATERS CORP 5,632.000 206.19 206.19 863,961.87 863,961.87 1,161,262.08 1,161,262.08 0.36 297,300.21 297,300.21
949746101 WELLS FARGO & CO 8,201.000 50.80 50.80 401,196.47 401,196.47 416,610.80 416,610.80 0.13 15,414.33 15,414.33
95040Q104 WELLTOWER INC 5,366.000 52.54 52.54 411,125.72 411,125.72 281,929.64 281,929.64 0.09 -129,196.08 -129,196.08
95709T100 WESTAR ENERGY INC 16,338.000 51.95 51.95 910,127.31 910,127.31 848,759.10 848,759.10 0.26 -61,368.21 -61,368.21
958102105 WESTERN DIGITAL CORP 9,738.000 90.52 90.52 809,013.88 809,013.88 881,483.76 881,483.76 0.27 72,469.88 72,469.88
959802109 WESTERN UNION CO/THE 9,919.000 19.14 19.14 199,296.70 199,296.70 189,849.66 189,849.66 0.06 -9,447.04 -9,447.04
96145D105 WESTROCK CO 8,896.000 65.36 65.36 447,834.58 447,834.58 581,442.56 581,442.56 0.18 133,607.98 133,607.98
962166104 WEYERHAEUSER CO 5,274.000 36.48 36.48 160,097.75 160,097.75 192,395.52 192,395.52 0.06 32,297.77 32,297.77
963320106 WHIRLPOOL CORP 1,900.000 153.57 153.57 347,941.64 347,941.64 291,783.00 291,783.00 0.09 -56,158.64 -56,158.64
98138H101 WORKDAY INC 3,819.000 126.83 126.83 366,828.99 366,828.99 484,363.77 484,363.77 0.15 117,534.78 117,534.78
981558109 WORLDPAY INC 18,325.000 81.56 81.56 1,176,469.77 1,176,469.77 1,494,587.00 1,494,587.00 0.46 318,117.23 318,117.23
98310W108 WYNDHAM WORLDWIDE CORP 4,531.000 111.78 111.78 361,401.95 361,401.95 506,475.18 506,475.18 0.16 145,073.23 145,073.23
983134107 WYNN RESORTS LTD 4,158.000 188.70 188.70 435,658.87 435,658.87 784,614.60 784,614.60 0.24 348,955.73 348,955.73
98389B100 XCEL ENERGY INC 43,278.000 45.28 45.28 1,918,045.89 1,918,045.89 1,959,627.84 1,959,627.84 0.60 41,581.95 41,581.95
983919101 XILINX INC 8,932.000 68.18 68.18 551,749.39 551,749.39 608,983.76 608,983.76 0.19 57,234.37 57,234.37
98419M100 XYLEM INC/NY 12,789.000 77.79 77.79 640,397.36 640,397.36 994,856.31 994,856.31 0.30 354,458.95 354,458.95
988498101 YUM! BRANDS INC 8,774.000 86.26 86.26 580,610.99 580,610.99 756,845.24 756,845.24 0.23 176,234.25 176,234.25
98956P102 ZIMMER BIOMET HOLDINGS INC 7,771.000 107.24 107.24 932,395.32 932,395.32 833,362.04 833,362.04 0.26 -99,033.28 -99,033.28
989701107 ZIONS BANCORPORATION 9,826.000 53.31 53.31 427,407.62 427,407.62 523,824.06 523,824.06 0.16 96,416.44 96,416.44
98978V103 ZOETIS INC 15,407.000 84.40 84.40 835,002.46 835,002.46 1,300,350.80 1,300,350.80 0.40 465,348.34 465,348.34
FHB903208 MARRIOTT INTERNATIONAL 84,973.000 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
G0177J108 ALLERGAN PLC 2,940.000 166.45 166.45 619,621.71 619,621.71 489,363.00 489,363.00 0.15 -130,258.71 -130,258.71
G02602103 AMDOCS LTD 11,909.000 66.78 66.78 699,205.34 699,205.34 795,283.02 795,283.02 0.24 96,077.68 96,077.68
G0408V102 AON PLC 4,942.000 143.78 143.78 573,911.99 573,911.99 710,560.76 710,560.76 0.22 136,648.77 136,648.77
G0450A105 ARCH CAPITAL GROUP LTD 21,950.000 82.14 82.14 1,591,921.02 1,591,921.02 1,802,973.00 1,802,973.00 0.55 211,051.98 211,051.98
G1151C101 ACCENTURE PLC 1,265.000 151.42 151.42 146,841.68 146,841.68 191,546.30 191,546.30 0.06 44,704.62 44,704.62
G16962105 BUNGE LTD 14,215.000 75.06 75.06 941,397.93 941,397.93 1,066,977.90 1,066,977.90 0.33 125,579.97 125,579.97
G27823106 DELPHI TECHNOLOGIES PLC 84.000 91.33 91.33 7,223.16 7,223.16 7,671.72 7,671.72 0.00 448.56 448.56
G29183103 EATON CORP PLC 4,922.000 77.45 77.45 336,028.78 336,028.78 381,208.90 381,208.90 0.12 45,180.12 45,180.12
G3223R108 EVEREST RE GROUP LTD 5,141.000 250.92 250.92 1,032,046.05 1,032,046.05 1,289,979.72 1,289,979.72 0.39 257,933.67 257,933.67
G47567105 IHS MARKIT LTD 13,853.000 48.79 48.79 539,462.30 539,462.30 675,887.87 675,887.87 0.21 136,425.57 136,425.57
G47791101 INGERSOLL-RAND PLC 6,970.000 84.99 84.99 511,118.53 511,118.53 592,380.30 592,380.30 0.18 81,261.77 81,261.77
G491BT108 INVESCO LTD 10,363.000 30.85 30.85 303,604.60 303,604.60 319,698.55 319,698.55 0.10 16,093.95 16,093.95
G51502105 JOHNSON CONTROLS INTERNATIONAL 4,804.000 34.70 34.70 175,220.78 175,220.78 166,698.80 166,698.80 0.05 -8,521.98 -8,521.98
G5960L103 MEDTRONIC PLC 9,767.000 80.60 80.60 806,275.93 806,275.93 787,220.20 787,220.20 0.24 -19,055.73 -19,055.73
G6095L109 APTIV PLC 2,207.000 86.92 86.92 187,815.92 187,815.92 191,832.44 191,832.44 0.06 4,016.52 4,016.52
G6518L108 NIELSEN HOLDINGS PLC 11,970.000 33.65 33.65 597,049.71 597,049.71 402,790.50 402,790.50 0.12 -194,259.21 -194,259.21
G66721104 NORWEGIAN CRUISE LINE HOLDINGS 7,580.000 53.44 53.44 413,892.81 413,892.81 405,075.20 405,075.20 0.12 -8,817.61 -8,817.61
G7945M107 SEAGATE TECHNOLOGY PLC 7,552.000 61.15 61.15 308,000.07 308,000.07 461,804.80 461,804.80 0.14 153,804.73 153,804.73
G7S00T104 PENTAIR PLC 7,116.000 70.34 70.34 458,497.64 458,497.64 500,539.44 500,539.44 0.15 42,041.80 42,041.80
G96629103 WILLIS TOWERS WATSON PLC 5,900.000 152.12 152.12 763,082.22 763,082.22 897,508.00 897,508.00 0.27 134,425.78 134,425.78
G97822103 PERRIGO CO PLC 5,944.000 81.47 81.47 503,871.50 503,871.50 484,257.68 484,257.68 0.15 -19,613.82 -19,613.82
G98294104 XL GROUP LTD 25,693.000 55.50 55.50 978,337.45 978,337.45 1,425,961.50 1,425,961.50 0.44 447,624.05 447,624.05
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H1467J104 CHUBB LTD 6,044.000 135.79 135.79 819,284.05 819,284.05 820,714.76 820,714.76 0.25 1,430.71 1,430.71
H84989104 TE CONNECTIVITY LTD 6,855.000 99.62 99.62 474,529.66 474,529.66 682,895.10 682,895.10 0.21 208,365.44 208,365.44
M22465104 CHECK POINT SOFTWARE TECHNOLOG 11,672.000 102.94 102.94 1,060,633.95 1,060,633.95 1,201,515.68 1,201,515.68 0.37 140,881.73 140,881.73
N59465109 MYLAN NV 8,633.000 40.72 40.72 334,243.70 334,243.70 351,535.76 351,535.76 0.11 17,292.06 17,292.06
V7780T103 ROYAL CARIBBEAN CRUISES LTD 9,198.000 115.71 115.71 828,866.15 828,866.15 1,064,300.58 1,064,300.58 0.33 235,434.43 235,434.43
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Grand Total 588,869,529.8
0

1,135,000,715.
. 100.00 546,131,185...

CASH & CASH EQUIVALENTS 2,443,085.19 2,443,085.19 0.22 0.00

U.S. DOLLAR 2,443,085.19 2,443,085.19 2,443,085.19 2,443,085.19 0.22 0.00 0.00
996085619 EB TEMP IVN FD VAR RT 12/31/49 FEE CL 12 1,320,228.420 1.00 1.00 1,320,228.42 1,320,228.42 1,320,228.42 1,320,228.42 0.12 0.00 0.00

DIVIDENDS RECEIVABLE 0.000 1.00 1.00 1,110,720.31 1,110,720.31 1,110,720.31 1,110,720.31 0.10 0.00 0.00
INTEREST RECEIVABLE 0.000 1.00 1.00 1,225.90 1,225.90 1,225.90 1,225.90 0.00 0.00 0.00
RECEIVABLE ON SECURITIES LENDING INCOME 0.000 1.00 1.00 62,412.28 62,412.28 62,412.28 62,412.28 0.01 0.00 0.00
PAYABLE FOR SEC LENDING AGENT FEES 0.000 1.00 1.00 -1,922.87 -1,922.87 -1,922.87 -1,922.87 0.00 0.00 0.00
PAYABLE FOR SEC LENDING BROKER REBATES 0.000 1.00 1.00 -49,578.85 -49,578.85 -49,578.85 -49,578.85 0.00 0.00 0.00

EQUITY 586,426,444.6
1

1,132,557,630.
. 99.78 546,131,185...

U.S. DOLLAR 586,426,444.6
1

586,426,444.6
1

1,132,557,630.
.

1,132,557,630.
. 99.78 546,131,185.9

3 546,131,185...

001055102 AFLAC INC 38,707.000 44.77 44.77 727,046.85 727,046.85 1,732,912.39 1,732,912.39 0.15 1,005,865.54 1,005,865.54
00130H105 AES CORP/VA 32,803.000 11.57 11.57 481,285.05 481,285.05 379,530.71 379,530.71 0.03 -101,754.34 -101,754.34
00206R102 AT&T INC 304,941.000 35.64 35.64 7,186,285.83 7,186,285.83 10,868,097.24 10,868,097.24 0.96 3,681,811.41 3,681,811.41
002824100 ABBOTT LABORATORIES 86,446.000 59.27 59.27 2,137,717.39 2,137,717.39 5,123,654.42 5,123,654.42 0.45 2,985,937.03 2,985,937.03
00287Y109 ABBVIE INC 79,170.000 92.60 92.60 2,360,090.10 2,360,090.10 7,331,142.00 7,331,142.00 0.65 4,971,051.90 4,971,051.90
00507V109 ACTIVISION BLIZZARD INC 37,677.000 66.56 66.56 1,464,804.63 1,464,804.63 2,507,781.12 2,507,781.12 0.22 1,042,976.49 1,042,976.49
00508Y102 ACUITY BRANDS INC 2,094.000 130.52 130.52 514,108.68 514,108.68 273,308.88 273,308.88 0.02 -240,799.80 -240,799.80
00724F101 ADOBE SYSTEMS INC 24,414.000 226.52 226.52 1,099,064.36 1,099,064.36 5,530,259.28 5,530,259.28 0.49 4,431,194.92 4,431,194.92
00751Y106 ADVANCE AUTO PARTS INC 3,674.000 106.45 106.45 614,845.16 614,845.16 391,097.30 391,097.30 0.03 -223,747.86 -223,747.86
007903107 ADVANCED MICRO DEVICES INC 40,911.000 10.09 10.09 573,095.17 573,095.17 412,791.99 412,791.99 0.04 -160,303.18 -160,303.18
00817Y108 AETNA INC 16,237.000 175.89 175.89 929,551.73 929,551.73 2,855,925.93 2,855,925.93 0.25 1,926,374.20 1,926,374.20
008252108 AFFILIATED MANAGERS GROUP INC 2,707.000 171.36 171.36 516,591.93 516,591.93 463,871.52 463,871.52 0.04 -52,720.41 -52,720.41
00846U101 AGILENT TECHNOLOGIES INC 16,028.000 68.17 68.17 384,481.24 384,481.24 1,092,628.76 1,092,628.76 0.10 708,147.52 708,147.52
009158106 AIR PRODUCTS & CHEMICALS INC 10,874.000 165.43 165.43 982,306.77 982,306.77 1,798,885.82 1,798,885.82 0.16 816,579.05 816,579.05
00971T101 AKAMAI TECHNOLOGIES INC 8,445.000 71.64 71.64 310,956.82 310,956.82 604,999.80 604,999.80 0.05 294,042.98 294,042.98
011659109 ALASKA AIR GROUP INC 6,109.000 65.21 65.21 366,808.78 366,808.78 398,367.89 398,367.89 0.04 31,559.11 31,559.11
012653101 ALBEMARLE CORP 5,495.000 96.87 96.87 451,351.73 451,351.73 532,300.65 532,300.65 0.05 80,948.92 80,948.92
015271109 ALEXANDRIA REAL ESTATE EQUITIE 5,028.000 122.93 122.93 562,662.99 562,662.99 618,092.04 618,092.04 0.05 55,429.05 55,429.05
015351109 ALEXION PHARMACEUTICALS INC 11,010.000 109.48 109.48 1,334,505.24 1,334,505.24 1,205,374.80 1,205,374.80 0.11 -129,130.44 -129,130.44
016255101 ALIGN TECHNOLOGY INC 3,582.000 265.50 265.50 909,408.66 909,408.66 951,021.00 951,021.00 0.08 41,612.34 41,612.34
018581108 ALLIANCE DATA SYSTEMS CORP 2,396.000 210.55 210.55 621,583.68 621,583.68 504,477.80 504,477.80 0.04 -117,105.88 -117,105.88
018802108 ALLIANT ENERGY CORP 11,490.000 41.59 41.59 440,468.15 440,468.15 477,869.10 477,869.10 0.04 37,400.95 37,400.95
020002101 ALLSTATE CORP/THE 17,604.000 97.53 97.53 463,697.86 463,697.86 1,716,918.12 1,716,918.12 0.15 1,253,220.26 1,253,220.26
02079K107 ALPHABET INC-CL C 15,116.000 1,037.98 1,037.98 6,672,961.36 6,672,961.36 15,690,105.68 15,690,105.68 1.38 9,017,144.32 9,017,144.32
02079K305 ALPHABET INC-CL A 14,825.000 1,046.10 1,046.10 5,804,504.01 5,804,504.01 15,508,432.50 15,508,432.50 1.37 9,703,928.49 9,703,928.49
02209S103 ALTRIA GROUP INC 94,385.000 64.25 64.25 3,107,369.82 3,107,369.82 6,064,236.25 6,064,236.25 0.53 2,956,866.43 2,956,866.43
023135106 AMAZON.COM INC 19,956.000 1,441.50 1,441.50 7,039,713.95 7,039,713.95 28,766,574.00 28,766,574.00 2.53 21,726,860.05 21,726,860.05
023608102 AMEREN CORP 12,050.000 56.36 56.36 496,729.29 496,729.29 679,138.00 679,138.00 0.06 182,408.71 182,408.71
02376R102 AMERICAN AIRLINES GROUP INC 20,913.000 46.40 46.40 1,092,132.83 1,092,132.83 970,363.20 970,363.20 0.09 -121,769.63 -121,769.63
025537101 AMERICAN ELECTRIC POWER CO INC 24,435.000 68.27 68.27 1,063,391.93 1,063,391.93 1,668,177.45 1,668,177.45 0.15 604,785.52 604,785.52
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025816109 AMERICAN EXPRESS CO 35,780.000 93.60 93.60 1,362,725.72 1,362,725.72 3,349,008.00 3,349,008.00 0.30 1,986,282.28 1,986,282.28
026874784 AMERICAN INTERNATIONAL GROUP I 44,646.000 54.28 54.28 5,774,485.71 5,774,485.71 2,423,384.88 2,423,384.88 0.21 -3,351,100.83 -3,351,100.83
03027X100 AMERICAN TOWER CORP 21,895.000 138.52 138.52 1,645,365.74 1,645,365.74 3,032,895.40 3,032,895.40 0.27 1,387,529.66 1,387,529.66
030420103 AMERICAN WATER WORKS CO INC 8,868.000 82.62 82.62 608,420.95 608,420.95 732,674.16 732,674.16 0.06 124,253.21 124,253.21
03073E105 AMERISOURCEBERGEN CORP 8,073.000 88.77 88.77 498,268.48 498,268.48 716,640.21 716,640.21 0.06 218,371.73 218,371.73
03076C106 AMERIPRISE FINANCIAL INC 7,268.000 143.59 143.59 369,668.54 369,668.54 1,043,612.12 1,043,612.12 0.09 673,943.58 673,943.58
031100100 AMETEK INC 11,489.000 75.60 75.60 546,256.12 546,256.12 868,568.40 868,568.40 0.08 322,312.28 322,312.28
031162100 AMGEN INC 33,199.000 171.38 171.38 2,300,231.27 2,300,231.27 5,689,644.62 5,689,644.62 0.50 3,389,413.35 3,389,413.35
032095101 AMPHENOL CORP 15,172.000 86.47 86.47 501,725.43 501,725.43 1,311,922.84 1,311,922.84 0.12 810,197.41 810,197.41
032511107 ANADARKO PETROLEUM CORP 27,174.000 63.46 63.46 1,613,257.51 1,613,257.51 1,724,462.04 1,724,462.04 0.15 111,204.53 111,204.53
032654105 ANALOG DEVICES INC 18,366.000 93.14 93.14 1,069,778.69 1,069,778.69 1,710,609.24 1,710,609.24 0.15 640,830.55 640,830.55
03349M105 ANDEAVOR 7,026.000 113.84 113.84 377,300.39 377,300.39 799,839.84 799,839.84 0.07 422,539.45 422,539.45
03662Q105 ANSYS INC 4,165.000 159.99 159.99 507,119.99 507,119.99 666,358.35 666,358.35 0.06 159,238.36 159,238.36
036752103 ANTHEM INC 12,700.000 225.27 225.27 921,210.50 921,210.50 2,860,929.00 2,860,929.00 0.25 1,939,718.50 1,939,718.50
037411105 APACHE CORP 18,944.000 40.79 40.79 734,512.13 734,512.13 772,725.76 772,725.76 0.07 38,213.63 38,213.63
03748R101 APARTMENT INVESTMENT & MANAGEM 7,814.000 40.81 40.81 236,767.05 236,767.05 318,889.34 318,889.34 0.03 82,122.29 82,122.29
037833100 APPLE INC 251,999.000 175.82 175.82 10,066,373.25 10,066,373.25 44,306,464.18 44,306,464.18 3.90 34,240,090.93 34,240,090.93
038222105 APPLIED MATERIALS INC 52,182.000 56.87 56.87 726,976.21 726,976.21 2,967,590.34 2,967,590.34 0.26 2,240,614.13 2,240,614.13
039483102 ARCHER-DANIELS-MIDLAND CO 27,775.000 45.47 45.47 832,931.35 832,931.35 1,262,929.25 1,262,929.25 0.11 429,997.90 429,997.90
03965L100 ARCONIC INC 21,099.000 23.56 23.56 640,209.17 640,209.17 497,092.44 497,092.44 0.04 -143,116.73 -143,116.73
04621X108 ASSURANT INC 2,606.000 92.50 92.50 122,561.76 122,561.76 241,055.00 241,055.00 0.02 118,493.24 118,493.24
052769106 AUTODESK INC 10,939.000 129.72 129.72 553,238.87 553,238.87 1,419,007.08 1,419,007.08 0.13 865,768.21 865,768.21
053015103 AUTOMATIC DATA PROCESSING INC 22,015.000 116.91 116.91 1,064,960.50 1,064,960.50 2,573,773.65 2,573,773.65 0.23 1,508,813.15 1,508,813.15
053332102 AUTOZONE INC 1,353.000 604.36 604.36 569,440.37 569,440.37 817,699.08 817,699.08 0.07 248,258.71 248,258.71
053484101 AVALONBAY COMMUNITIES INC 6,858.000 166.00 166.00 960,188.76 960,188.76 1,138,428.00 1,138,428.00 0.10 178,239.24 178,239.24
053611109 AVERY DENNISON CORP 4,367.000 105.98 105.98 189,040.73 189,040.73 462,814.66 462,814.66 0.04 273,773.93 273,773.93
054937107 BB&T CORP 38,607.000 52.00 52.00 1,189,121.70 1,189,121.70 2,007,564.00 2,007,564.00 0.18 818,442.30 818,442.30
05722G100 BAKER HUGHES A GE CO 20,987.000 32.84 32.84 898,919.35 898,919.35 689,213.08 689,213.08 0.06 -209,706.27 -209,706.27
058498106 BALL CORP 17,385.000 40.76 40.76 461,475.63 461,475.63 708,612.60 708,612.60 0.06 247,136.97 247,136.97
060505104 BANK OF AMERICA CORP 475,151.000 29.93 29.93 8,477,755.53 8,477,755.53 14,221,269.43 14,221,269.43 1.25 5,743,513.90 5,743,513.90
064058100 BANK OF NEW YORK MELLON CORP/T 50,149.000 51.99 51.99 1,639,930.00 1,639,930.00 2,607,246.51 2,607,246.51 0.23 967,316.51 967,316.51
071813109 BAXTER INTERNATIONAL INC 24,680.000 66.29 66.29 628,283.61 628,283.61 1,636,037.20 1,636,037.20 0.14 1,007,753.59 1,007,753.59
075887109 BECTON DICKINSON AND CO 13,223.000 229.57 229.57 1,682,375.57 1,682,375.57 3,035,604.11 3,035,604.11 0.27 1,353,228.54 1,353,228.54
084670702 BERKSHIRE HATHAWAY INC 95,585.000 198.22 198.22 10,345,734.73 10,345,734.73 18,946,858.70 18,946,858.70 1.67 8,601,123.97 8,601,123.97
086516101 BEST BUY CO INC 12,631.000 71.91 71.91 387,929.72 387,929.72 908,295.21 908,295.21 0.08 520,365.49 520,365.49
09062X103 BIOGEN INC 10,507.000 263.11 263.11 1,250,908.68 1,250,908.68 2,764,496.77 2,764,496.77 0.24 1,513,588.09 1,513,588.09
09247X101 BLACKROCK INC 6,146.000 524.85 524.85 1,580,644.70 1,580,644.70 3,225,728.10 3,225,728.10 0.28 1,645,083.40 1,645,083.40
093671105 H&R BLOCK INC 10,383.000 26.44 26.44 211,475.52 211,475.52 274,526.52 274,526.52 0.02 63,051.00 63,051.00
097023105 BOEING CO/THE 27,473.000 331.77 331.77 2,159,882.86 2,159,882.86 9,114,717.21 9,114,717.21 0.80 6,954,834.35 6,954,834.35
09857L108 BOOKING HOLDINGS INC 2,422.000 2,096.59 2,096.59 1,199,553.84 1,199,553.84 5,077,940.98 5,077,940.98 0.45 3,878,387.14 3,878,387.14
099724106 BORGWARNER INC 9,829.000 53.80 53.80 328,751.39 328,751.39 528,800.20 528,800.20 0.05 200,048.81 200,048.81
101121101 BOSTON PROPERTIES INC 7,665.000 120.52 120.52 892,409.45 892,409.45 923,785.80 923,785.80 0.08 31,376.35 31,376.35
101137107 BOSTON SCIENTIFIC CORP 68,284.000 28.83 28.83 1,007,667.16 1,007,667.16 1,968,627.72 1,968,627.72 0.17 960,960.56 960,960.56
10922N103 BRIGHTHOUSE FINANCIAL INC 4,759.000 50.56 50.56 217,236.45 217,236.45 240,615.04 240,615.04 0.02 23,378.59 23,378.59
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110122108 BRISTOL-MYERS SQUIBB CO 81,082.000 54.08 54.08 3,061,462.63 3,061,462.63 4,384,914.56 4,384,914.56 0.39 1,323,451.93 1,323,451.93
11135F101 BROADCOM INC 20,387.000 249.37 249.37 2,197,203.32 2,197,203.32 5,083,906.19 5,083,906.19 0.45 2,886,702.87 2,886,702.87
115637209 BROWN-FORMAN CORP 12,990.000 55.90 55.90 365,561.69 365,561.69 726,141.00 726,141.00 0.06 360,579.31 360,579.31
124857202 CBS CORP 17,142.000 50.90 50.90 470,487.63 470,487.63 872,527.80 872,527.80 0.08 402,040.17 402,040.17
12503M108 CBOE GLOBAL MARKETS INC 5,597.000 108.81 108.81 501,722.53 501,722.53 609,009.57 609,009.57 0.05 107,287.04 107,287.04
12504L109 CBRE GROUP INC 15,007.000 47.58 47.58 393,431.66 393,431.66 714,033.06 714,033.06 0.06 320,601.40 320,601.40
125269100 CF INDUSTRIES HOLDINGS INC 11,584.000 38.45 38.45 385,662.48 385,662.48 445,404.80 445,404.80 0.04 59,742.32 59,742.32
12541W209 CH ROBINSON WORLDWIDE INC 6,941.000 97.62 97.62 377,008.95 377,008.95 677,580.42 677,580.42 0.06 300,571.47 300,571.47
125509109 CIGNA CORP 12,062.000 175.08 175.08 783,692.97 783,692.97 2,111,814.96 2,111,814.96 0.19 1,328,121.99 1,328,121.99
12572Q105 CME GROUP INC 16,905.000 164.02 164.02 1,135,480.51 1,135,480.51 2,772,758.10 2,772,758.10 0.24 1,637,277.59 1,637,277.59
125896100 CMS ENERGY CORP 14,026.000 45.00 45.00 422,383.12 422,383.12 631,170.00 631,170.00 0.06 208,786.88 208,786.88
126408103 CSX CORP 44,064.000 56.41 56.41 662,881.44 662,881.44 2,485,650.24 2,485,650.24 0.22 1,822,768.80 1,822,768.80
126650100 CVS HEALTH CORP 50,386.000 66.10 66.10 2,606,082.64 2,606,082.64 3,330,514.60 3,330,514.60 0.29 724,431.96 724,431.96
12673P105 CA INC 15,530.000 35.00 35.00 378,074.99 378,074.99 543,550.00 543,550.00 0.05 165,475.01 165,475.01
127097103 CABOT OIL & GAS CORP 22,885.000 23.96 23.96 394,166.58 394,166.58 548,324.60 548,324.60 0.05 154,158.02 154,158.02
127387108 CADENCE DESIGN SYSTEMS INC 14,049.000 37.54 37.54 613,500.94 613,500.94 527,399.46 527,399.46 0.05 -86,101.48 -86,101.48
134429109 CAMPBELL SOUP CO 9,555.000 42.81 42.81 412,096.68 412,096.68 409,049.55 409,049.55 0.04 -3,047.13 -3,047.13
14040H105 CAPITAL ONE FINANCIAL CORP 24,151.000 96.90 96.90 1,258,051.08 1,258,051.08 2,340,231.90 2,340,231.90 0.21 1,082,180.82 1,082,180.82
14149Y108 CARDINAL HEALTH INC 15,630.000 62.29 62.29 733,810.53 733,810.53 973,592.70 973,592.70 0.09 239,782.17 239,782.17
143130102 CARMAX INC 8,982.000 62.00 62.00 200,868.47 200,868.47 556,884.00 556,884.00 0.05 356,015.53 356,015.53
143658300 CARNIVAL CORP 20,162.000 64.08 64.08 871,517.95 871,517.95 1,291,980.96 1,291,980.96 0.11 420,463.01 420,463.01
149123101 CATERPILLAR INC 29,681.000 152.14 152.14 1,668,174.14 1,668,174.14 4,515,667.34 4,515,667.34 0.40 2,847,493.20 2,847,493.20
151020104 CELGENE CORP 37,357.000 90.54 90.54 2,094,751.47 2,094,751.47 3,382,302.78 3,382,302.78 0.30 1,287,551.31 1,287,551.31
15135B101 CENTENE CORP 8,617.000 109.92 109.92 578,257.18 578,257.18 947,180.64 947,180.64 0.08 368,923.46 368,923.46
15189T107 CENTERPOINT ENERGY INC 21,407.000 27.07 27.07 379,962.17 379,962.17 579,487.49 579,487.49 0.05 199,525.32 199,525.32
156700106 CENTURYLINK INC 48,313.000 17.36 17.36 1,332,241.41 1,332,241.41 838,713.68 838,713.68 0.07 -493,527.73 -493,527.73
156782104 CERNER CORP 15,692.000 57.94 57.94 555,544.06 555,544.06 909,194.48 909,194.48 0.08 353,650.42 353,650.42
16119P108 CHARTER COMMUNICATIONS INC 9,239.000 312.84 312.84 2,459,344.10 2,459,344.10 2,890,328.76 2,890,328.76 0.25 430,984.66 430,984.66
166764100 CHEVRON CORP 94,872.000 120.70 120.70 4,972,645.54 4,972,645.54 11,451,050.40 11,451,050.40 1.01 6,478,404.86 6,478,404.86
169656105 CHIPOTLE MEXICAN GRILL INC 1,221.000 326.60 326.60 287,747.58 287,747.58 398,778.60 398,778.60 0.04 111,031.02 111,031.02
171340102 CHURCH & DWIGHT CO INC 12,115.000 50.10 50.10 479,636.05 479,636.05 606,961.50 606,961.50 0.05 127,325.45 127,325.45
171798101 CIMAREX ENERGY CO 4,740.000 96.72 96.72 596,644.45 596,644.45 458,452.80 458,452.80 0.04 -138,191.65 -138,191.65
172062101 CINCINNATI FINANCIAL CORP 7,411.000 74.74 74.74 301,392.13 301,392.13 553,898.14 553,898.14 0.05 252,506.01 252,506.01
17275R102 CISCO SYSTEMS INC 239,260.000 43.30 43.30 3,278,550.48 3,278,550.48 10,359,958.00 10,359,958.00 0.91 7,081,407.52 7,081,407.52
172908105 CINTAS CORP 4,284.000 172.91 172.91 283,211.52 283,211.52 740,746.44 740,746.44 0.07 457,534.92 457,534.92
172967424 CITIGROUP INC 127,641.000 70.07 70.07 8,033,706.89 8,033,706.89 8,943,804.87 8,943,804.87 0.79 910,097.98 910,097.98
174610105 CITIZENS FINANCIAL GROUP INC 24,203.000 42.37 42.37 507,343.09 507,343.09 1,025,481.11 1,025,481.11 0.09 518,138.02 518,138.02
177376100 CITRIX SYSTEMS INC 6,424.000 95.97 95.97 244,257.27 244,257.27 616,511.28 616,511.28 0.05 372,254.01 372,254.01
189054109 CLOROX CO/THE 6,427.000 127.17 127.17 492,389.16 492,389.16 817,321.59 817,321.59 0.07 324,932.43 324,932.43
191216100 COCA-COLA CO/THE 190,678.000 44.68 44.68 4,418,871.39 4,418,871.39 8,519,493.04 8,519,493.04 0.75 4,100,621.65 4,100,621.65
192446102 COGNIZANT TECHNOLOGY SOLUTIONS 29,203.000 81.77 81.77 1,089,828.51 1,089,828.51 2,387,929.31 2,387,929.31 0.21 1,298,100.80 1,298,100.80
194162103 COLGATE-PALMOLIVE CO 43,473.000 72.44 72.44 1,253,908.31 1,253,908.31 3,149,184.12 3,149,184.12 0.28 1,895,275.81 1,895,275.81
20030N101 COMCAST CORP 230,199.000 33.53 33.53 3,692,199.18 3,692,199.18 7,718,572.47 7,718,572.47 0.68 4,026,373.29 4,026,373.29
200340107 COMERICA INC 8,583.000 96.11 96.11 294,281.56 294,281.56 824,912.13 824,912.13 0.07 530,630.57 530,630.57

Asset Detail
Acct Base Currency Code :

S&P 500 INDEX - KR2F19020002 As Of Date : 4/16/2018 Accounting Status :

Page 16 of 52Report Timestamp: Tue Apr 17 2018 04:27:39 PM

4.6

Investment Committee Meeting- May 1, 2018 - Standard Reports

46

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



.

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
205887102 CONAGRA BRANDS INC 19,899.000 37.21 37.21 445,512.34 445,512.34 740,441.79 740,441.79 0.07 294,929.45 294,929.45
20605P101 CONCHO RESOURCES INC 7,403.000 153.37 153.37 717,175.97 717,175.97 1,135,398.11 1,135,398.11 0.10 418,222.14 418,222.14
20825C104 CONOCOPHILLIPS 58,335.000 65.73 65.73 2,208,375.83 2,208,375.83 3,834,359.55 3,834,359.55 0.34 1,625,983.72 1,625,983.72
209115104 CONSOLIDATED EDISON INC 15,416.000 77.79 77.79 746,019.51 746,019.51 1,199,210.64 1,199,210.64 0.11 453,191.13 453,191.13
21036P108 CONSTELLATION BRANDS INC 8,512.000 227.02 227.02 578,754.02 578,754.02 1,932,394.24 1,932,394.24 0.17 1,353,640.22 1,353,640.22
216648402 COOPER COS INC/THE 2,435.000 228.00 228.00 424,129.86 424,129.86 555,180.00 555,180.00 0.05 131,050.14 131,050.14
219350105 CORNING INC 43,161.000 27.49 27.49 664,514.88 664,514.88 1,186,495.89 1,186,495.89 0.10 521,981.01 521,981.01
22160K105 COSTCO WHOLESALE CORP 21,808.000 194.58 194.58 1,522,527.29 1,522,527.29 4,243,400.64 4,243,400.64 0.37 2,720,873.35 2,720,873.35
222070203 COTY INC 23,451.000 17.72 17.72 422,268.37 422,268.37 415,551.72 415,551.72 0.04 -6,716.65 -6,716.65
22822V101 CROWN CASTLE INTERNATIONAL COR 20,595.000 104.33 104.33 1,453,783.23 1,453,783.23 2,148,676.35 2,148,676.35 0.19 694,893.12 694,893.12
231021106 CUMMINS INC 7,735.000 166.67 166.67 453,162.87 453,162.87 1,289,192.45 1,289,192.45 0.11 836,029.58 836,029.58
23331A109 DR HORTON INC 16,990.000 44.79 44.79 521,997.15 521,997.15 760,982.10 760,982.10 0.07 238,984.95 238,984.95
233331107 DTE ENERGY CO 8,909.000 103.61 103.61 500,293.55 500,293.55 923,061.49 923,061.49 0.08 422,767.94 422,767.94
23355L106 DXC TECHNOLOGY CO 14,168.000 104.01 104.01 710,996.97 710,996.97 1,473,613.68 1,473,613.68 0.13 762,616.71 762,616.71
235851102 DANAHER CORP 30,487.000 100.42 100.42 1,172,779.37 1,172,779.37 3,061,504.54 3,061,504.54 0.27 1,888,725.17 1,888,725.17
237194105 DARDEN RESTAURANTS INC 6,135.000 88.95 88.95 296,917.57 296,917.57 545,708.25 545,708.25 0.05 248,790.68 248,790.68
23918K108 DAVITA INC 7,231.000 63.17 63.17 385,116.69 385,116.69 456,782.27 456,782.27 0.04 71,665.58 71,665.58
244199105 DEERE & CO 16,081.000 148.98 148.98 875,455.35 875,455.35 2,395,747.38 2,395,747.38 0.21 1,520,292.03 1,520,292.03
247361702 DELTA AIR LINES INC 32,300.000 54.30 54.30 944,845.64 944,845.64 1,753,890.00 1,753,890.00 0.15 809,044.36 809,044.36
24906P109 DENTSPLY SIRONA INC 11,407.000 50.19 50.19 573,404.31 573,404.31 572,517.33 572,517.33 0.05 -886.98 -886.98
25179M103 DEVON ENERGY CORP 26,129.000 33.62 33.62 758,733.72 758,733.72 878,456.98 878,456.98 0.08 119,723.26 119,723.26
253868103 DIGITAL REALTY TRUST INC 10,203.000 103.19 103.19 1,066,315.88 1,066,315.88 1,052,847.57 1,052,847.57 0.09 -13,468.31 -13,468.31
254687106 WALT DISNEY CO/THE 74,679.000 100.24 100.24 3,332,048.03 3,332,048.03 7,485,822.96 7,485,822.96 0.66 4,153,774.93 4,153,774.93
254709108 DISCOVER FINANCIAL SERVICES 17,619.000 71.56 71.56 392,021.74 392,021.74 1,260,815.64 1,260,815.64 0.11 868,793.90 868,793.90
25470F104 DISCOVERY INC 7,728.000 23.40 23.40 186,304.86 186,304.86 180,835.20 180,835.20 0.02 -5,469.66 -5,469.66
25470F302 DISCOVERY INC 15,167.000 21.49 21.49 374,304.24 374,304.24 325,938.83 325,938.83 0.03 -48,365.41 -48,365.41
25470M109 DISH NETWORK CORP 11,326.000 38.97 38.97 715,285.03 715,285.03 441,374.22 441,374.22 0.04 -273,910.81 -273,910.81
256677105 DOLLAR GENERAL CORP 12,813.000 97.07 97.07 729,870.90 729,870.90 1,243,757.91 1,243,757.91 0.11 513,887.01 513,887.01
256746108 DOLLAR TREE INC 11,775.000 97.55 97.55 666,400.27 666,400.27 1,148,651.25 1,148,651.25 0.10 482,250.98 482,250.98
25746U109 DOMINION ENERGY INC 32,358.000 64.73 64.73 1,368,750.06 1,368,750.06 2,094,533.34 2,094,533.34 0.18 725,783.28 725,783.28
260003108 DOVER CORP 7,669.000 94.30 94.30 291,141.36 291,141.36 723,186.70 723,186.70 0.06 432,045.34 432,045.34
26078J100 DOWDUPONT INC 116,215.000 67.01 67.01 4,236,271.47 4,236,271.47 7,787,567.15 7,787,567.15 0.69 3,551,295.68 3,551,295.68
26138E109 DR PEPPER SNAPPLE GROUP INC 8,927.000 121.04 121.04 342,228.03 342,228.03 1,080,524.08 1,080,524.08 0.10 738,296.05 738,296.05
264411505 DUKE REALTY CORP 17,730.000 25.94 25.94 524,404.92 524,404.92 459,916.20 459,916.20 0.04 -64,488.72 -64,488.72
26441C204 DUKE ENERGY CORP 34,770.000 77.96 77.96 1,992,921.90 1,992,921.90 2,710,669.20 2,710,669.20 0.24 717,747.30 717,747.30
26875P101 EOG RESOURCES INC 28,738.000 111.02 111.02 1,496,802.36 1,496,802.36 3,190,492.76 3,190,492.76 0.28 1,693,690.40 1,693,690.40
26884L109 EQT CORP 12,159.000 49.01 49.01 629,242.17 629,242.17 595,912.59 595,912.59 0.05 -33,329.58 -33,329.58
269246401 E*TRADE FINANCIAL CORP 13,227.000 57.59 57.59 707,751.98 707,751.98 761,742.93 761,742.93 0.07 53,990.95 53,990.95
277432100 EASTMAN CHEMICAL CO 7,100.000 107.30 107.30 396,117.76 396,117.76 761,830.00 761,830.00 0.07 365,712.24 365,712.24
278642103 EBAY INC 46,746.000 40.19 40.19 735,367.07 735,367.07 1,878,721.74 1,878,721.74 0.17 1,143,354.67 1,143,354.67
278865100 ECOLAB INC 12,911.000 146.96 146.96 933,293.17 933,293.17 1,897,400.56 1,897,400.56 0.17 964,107.39 964,107.39
281020107 EDISON INTERNATIONAL 16,181.000 64.45 64.45 492,076.25 492,076.25 1,042,865.45 1,042,865.45 0.09 550,789.20 550,789.20
28176E108 EDWARDS LIFESCIENCES CORP 10,431.000 138.12 138.12 405,290.95 405,290.95 1,440,729.72 1,440,729.72 0.13 1,035,438.77 1,035,438.77
285512109 ELECTRONIC ARTS INC 15,234.000 122.19 122.19 706,934.71 706,934.71 1,861,442.46 1,861,442.46 0.16 1,154,507.75 1,154,507.75
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291011104 EMERSON ELECTRIC CO 31,529.000 68.81 68.81 780,380.06 780,380.06 2,169,510.49 2,169,510.49 0.19 1,389,130.43 1,389,130.43
29364G103 ENTERGY CORP 8,978.000 79.63 79.63 507,953.15 507,953.15 714,918.14 714,918.14 0.06 206,964.99 206,964.99
29414D100 ENVISION HEALTHCARE CORP 6,009.000 38.13 38.13 416,268.08 416,268.08 229,123.17 229,123.17 0.02 -187,144.91 -187,144.91
294429105 EQUIFAX INC 5,964.000 116.66 116.66 338,646.34 338,646.34 695,760.24 695,760.24 0.06 357,113.90 357,113.90
29444U700 EQUINIX INC 3,935.000 405.52 405.52 1,096,338.84 1,096,338.84 1,595,721.20 1,595,721.20 0.14 499,382.36 499,382.36
29476L107 EQUITY RESIDENTIAL 18,285.000 61.68 61.68 894,251.66 894,251.66 1,127,818.80 1,127,818.80 0.10 233,567.14 233,567.14
297178105 ESSEX PROPERTY TRUST INC 3,280.000 242.45 242.45 630,053.38 630,053.38 795,236.00 795,236.00 0.07 165,182.62 165,182.62
30040W108 EVERSOURCE ENERGY 15,738.000 59.68 59.68 611,989.68 611,989.68 939,243.84 939,243.84 0.08 327,254.16 327,254.16
30161N101 EXELON CORP 47,928.000 38.59 38.59 1,677,791.53 1,677,791.53 1,849,541.52 1,849,541.52 0.16 171,749.99 171,749.99
30212P303 EXPEDIA GROUP INC 6,076.000 109.16 109.16 436,726.99 436,726.99 663,256.16 663,256.16 0.06 226,529.17 226,529.17
302130109 EXPEDITORS INTERNATIONAL OF WA 8,768.000 64.54 64.54 316,959.91 316,959.91 565,886.72 565,886.72 0.05 248,926.81 248,926.81
30219G108 EXPRESS SCRIPTS HOLDING CO 28,028.000 71.99 71.99 1,357,598.66 1,357,598.66 2,017,735.72 2,017,735.72 0.18 660,137.06 660,137.06
30225T102 EXTRA SPACE STORAGE INC 6,260.000 87.35 87.35 533,609.08 533,609.08 546,811.00 546,811.00 0.05 13,201.92 13,201.92
30231G102 EXXON MOBIL CORP 210,442.000 78.54 78.54 10,651,475.38 10,651,475.38 16,528,114.68 16,528,114.68 1.46 5,876,639.30 5,876,639.30
302445101 FLIR SYSTEMS INC 6,899.000 52.16 52.16 217,944.47 217,944.47 359,851.84 359,851.84 0.03 141,907.37 141,907.37
302491303 FMC CORP 6,671.000 80.62 80.62 281,321.93 281,321.93 537,816.02 537,816.02 0.05 256,494.09 256,494.09
30303M102 FACEBOOK INC 118,992.000 164.83 164.83 8,936,127.39 8,936,127.39 19,613,451.36 19,613,451.36 1.73 10,677,323.97 10,677,323.97
311900104 FASTENAL CO 14,286.000 50.67 50.67 449,896.41 449,896.41 723,871.62 723,871.62 0.06 273,975.21 273,975.21
313747206 FEDERAL REALTY INVESTMENT TRUS 3,635.000 115.72 115.72 543,234.54 543,234.54 420,642.20 420,642.20 0.04 -122,592.34 -122,592.34
31428X106 FEDEX CORP 12,240.000 250.03 250.03 1,098,388.52 1,098,388.52 3,060,367.20 3,060,367.20 0.27 1,961,978.68 1,961,978.68
315616102 F5 NETWORKS INC 3,071.000 155.25 155.25 323,067.97 323,067.97 476,772.75 476,772.75 0.04 153,704.78 153,704.78
31620M106 FIDELITY NATIONAL INFORMATION 16,448.000 97.29 97.29 743,117.35 743,117.35 1,600,225.92 1,600,225.92 0.14 857,108.57 857,108.57
316773100 FIFTH THIRD BANCORP 34,458.000 31.49 31.49 526,922.10 526,922.10 1,085,082.42 1,085,082.42 0.10 558,160.32 558,160.32
337738108 FISERV INC 20,522.000 71.59 71.59 488,622.62 488,622.62 1,469,169.98 1,469,169.98 0.13 980,547.36 980,547.36
337932107 FIRSTENERGY CORP 22,203.000 34.61 34.61 820,751.34 820,751.34 768,445.83 768,445.83 0.07 -52,305.51 -52,305.51
343412102 FLUOR CORP 6,948.000 57.96 57.96 190,352.74 190,352.74 402,706.08 402,706.08 0.04 212,353.34 212,353.34
34354P105 FLOWSERVE CORP 6,496.000 45.96 45.96 243,994.64 243,994.64 298,556.16 298,556.16 0.03 54,561.52 54,561.52
344849104 FOOT LOCKER INC 6,020.000 43.35 43.35 369,418.91 369,418.91 260,967.00 260,967.00 0.02 -108,451.91 -108,451.91
345370860 FORD MOTOR CO 193,816.000 11.38 11.38 1,707,174.04 1,707,174.04 2,205,626.08 2,205,626.08 0.19 498,452.04 498,452.04
34959J108 FORTIVE CORP 15,211.000 75.26 75.26 392,023.45 392,023.45 1,144,779.86 1,144,779.86 0.10 752,756.41 752,756.41
34964C106 FORTUNE BRANDS HOME & SECURITY 7,547.000 58.92 58.92 481,184.55 481,184.55 444,669.24 444,669.24 0.04 -36,515.31 -36,515.31
354613101 FRANKLIN RESOURCES INC 16,166.000 33.84 33.84 513,313.13 513,313.13 547,057.44 547,057.44 0.05 33,744.31 33,744.31
35671D857 FREEPORT-MCMORAN INC 66,873.000 18.16 18.16 1,345,684.65 1,345,684.65 1,214,413.68 1,214,413.68 0.11 -131,270.97 -131,270.97
36174X101 GGP INC 31,370.000 19.77 19.77 766,176.11 766,176.11 620,184.90 620,184.90 0.05 -145,991.21 -145,991.21
363576109 ARTHUR J GALLAGHER & CO 9,010.000 69.28 69.28 423,300.98 423,300.98 624,212.80 624,212.80 0.05 200,911.82 200,911.82
364760108 GAP INC/THE 10,819.000 30.16 30.16 241,631.45 241,631.45 326,301.04 326,301.04 0.03 84,669.59 84,669.59
366651107 GARTNER INC 4,511.000 116.69 116.69 551,802.72 551,802.72 526,388.59 526,388.59 0.05 -25,414.13 -25,414.13
369550108 GENERAL DYNAMICS CORP 13,715.000 218.40 218.40 939,376.72 939,376.72 2,995,356.00 2,995,356.00 0.26 2,055,979.28 2,055,979.28
369604103 GENERAL ELECTRIC CO 431,217.000 13.33 13.33 7,997,426.00 7,997,426.00 5,748,122.61 5,748,122.61 0.51 -2,249,303.39 -2,249,303.39
370334104 GENERAL MILLS INC 28,261.000 45.24 45.24 1,113,411.55 1,113,411.55 1,278,527.64 1,278,527.64 0.11 165,116.09 165,116.09
37045V100 GENERAL MOTORS CO 62,713.000 39.17 39.17 2,149,564.88 2,149,564.88 2,456,468.21 2,456,468.21 0.22 306,903.33 306,903.33
372460105 GENUINE PARTS CO 7,288.000 90.66 90.66 354,343.99 354,343.99 660,730.08 660,730.08 0.06 306,386.09 306,386.09
375558103 GILEAD SCIENCES INC 65,059.000 74.69 74.69 2,713,364.08 2,713,364.08 4,859,256.71 4,859,256.71 0.43 2,145,892.63 2,145,892.63
37940X102 GLOBAL PAYMENTS INC 7,904.000 110.44 110.44 586,836.47 586,836.47 872,917.76 872,917.76 0.08 286,081.29 286,081.29
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38141G104 GOLDMAN SACHS GROUP INC/THE 17,546.000 257.88 257.88 1,942,278.86 1,942,278.86 4,524,762.48 4,524,762.48 0.40 2,582,483.62 2,582,483.62
382550101 GOODYEAR TIRE & RUBBER CO/THE 11,936.000 28.21 28.21 211,882.52 211,882.52 336,714.56 336,714.56 0.03 124,832.04 124,832.04
384802104 WW GRAINGER INC 2,536.000 284.12 284.12 407,199.48 407,199.48 720,528.32 720,528.32 0.06 313,328.84 313,328.84
40412C101 HCA HEALTHCARE INC 13,902.000 97.44 97.44 1,003,827.97 1,003,827.97 1,354,610.88 1,354,610.88 0.12 350,782.91 350,782.91
40414L109 HCP INC 23,315.000 22.53 22.53 747,611.49 747,611.49 525,286.95 525,286.95 0.05 -222,324.54 -222,324.54
40434L105 HP INC 81,324.000 21.85 21.85 582,703.64 582,703.64 1,776,929.40 1,776,929.40 0.16 1,194,225.76 1,194,225.76
406216101 HALLIBURTON CO 43,334.000 50.76 50.76 1,135,505.31 1,135,505.31 2,199,633.84 2,199,633.84 0.19 1,064,128.53 1,064,128.53
410345102 HANESBRANDS INC 17,891.000 18.05 18.05 587,133.61 587,133.61 322,932.55 322,932.55 0.03 -264,201.06 -264,201.06
412822108 HARLEY-DAVIDSON INC 8,364.000 42.04 42.04 224,698.78 224,698.78 351,622.56 351,622.56 0.03 126,923.78 126,923.78
413875105 HARRIS CORP 5,897.000 165.18 165.18 348,181.58 348,181.58 974,066.46 974,066.46 0.09 625,884.88 625,884.88
416515104 HARTFORD FINANCIAL SERVICES GR 17,729.000 52.04 52.04 826,378.46 826,378.46 922,617.16 922,617.16 0.08 96,238.70 96,238.70
418056107 HASBRO INC 5,612.000 88.04 88.04 294,254.25 294,254.25 494,080.48 494,080.48 0.04 199,826.23 199,826.23
423452101 HELMERICH & PAYNE INC 5,407.000 72.19 72.19 219,241.73 219,241.73 390,331.33 390,331.33 0.03 171,089.60 171,089.60
427866108 HERSHEY CO/THE 6,996.000 96.80 96.80 456,362.82 456,362.82 677,212.80 677,212.80 0.06 220,849.98 220,849.98
42809H107 HESS CORP 13,300.000 56.24 56.24 827,230.84 827,230.84 747,992.00 747,992.00 0.07 -79,238.84 -79,238.84
42824C109 HEWLETT PACKARD ENTERPRISE CO 77,824.000 17.56 17.56 374,249.01 374,249.01 1,366,589.44 1,366,589.44 0.12 992,340.43 992,340.43
43300A203 HILTON WORLDWIDE HOLDINGS INC 10,043.000 80.53 80.53 667,291.31 667,291.31 808,762.79 808,762.79 0.07 141,471.48 141,471.48
436440101 HOLOGIC INC 13,734.000 37.69 37.69 517,681.07 517,681.07 517,634.46 517,634.46 0.05 -46.61 -46.61
437076102 HOME DEPOT INC/THE 57,996.000 174.43 174.43 3,222,620.64 3,222,620.64 10,116,242.28 10,116,242.28 0.89 6,893,621.64 6,893,621.64
438516106 HONEYWELL INTERNATIONAL INC 37,348.000 146.75 146.75 2,240,885.23 2,240,885.23 5,480,819.00 5,480,819.00 0.48 3,239,933.77 3,239,933.77
440452100 HORMEL FOODS CORP 13,414.000 35.44 35.44 344,709.93 344,709.93 475,392.16 475,392.16 0.04 130,682.23 130,682.23
44107P104 HOST HOTELS & RESORTS INC 36,459.000 19.45 19.45 638,890.13 638,890.13 709,127.55 709,127.55 0.06 70,237.42 70,237.42
444859102 HUMANA INC 6,838.000 289.95 289.95 543,433.33 543,433.33 1,982,678.10 1,982,678.10 0.17 1,439,244.77 1,439,244.77
445658107 JB HUNT TRANSPORT SERVICES INC 4,252.000 119.75 119.75 337,696.38 337,696.38 509,177.00 509,177.00 0.04 171,480.62 171,480.62
446150104 HUNTINGTON BANCSHARES INC/OH 54,747.000 14.67 14.67 937,742.55 937,742.55 803,138.49 803,138.49 0.07 -134,604.06 -134,604.06
446413106 HUNTINGTON INGALLS INDUSTRIES 2,255.000 258.70 258.70 592,535.28 592,535.28 583,368.50 583,368.50 0.05 -9,166.78 -9,166.78
44980X109 IPG PHOTONICS CORP 1,879.000 232.47 232.47 467,079.27 467,079.27 436,811.13 436,811.13 0.04 -30,268.14 -30,268.14
45168D104 IDEXX LABORATORIES INC 4,327.000 195.62 195.62 656,568.70 656,568.70 846,447.74 846,447.74 0.07 189,879.04 189,879.04
452308109 ILLINOIS TOOL WORKS INC 15,266.000 156.36 156.36 788,678.18 788,678.18 2,386,991.76 2,386,991.76 0.21 1,598,313.58 1,598,313.58
452327109 ILLUMINA INC 7,301.000 245.19 245.19 1,311,000.63 1,311,000.63 1,790,132.19 1,790,132.19 0.16 479,131.56 479,131.56
45337C102 INCYTE CORP 8,725.000 70.37 70.37 1,276,347.85 1,276,347.85 613,978.25 613,978.25 0.05 -662,369.60 -662,369.60
458140100 INTEL CORP 232,430.000 52.40 52.40 4,070,805.28 4,070,805.28 12,179,332.00 12,179,332.00 1.07 8,108,526.72 8,108,526.72
45866F104 INTERCONTINENTAL EXCHANGE INC 28,919.000 73.18 73.18 1,047,172.34 1,047,172.34 2,116,292.42 2,116,292.42 0.19 1,069,120.08 1,069,120.08
459200101 INTERNATIONAL BUSINESS MACHINE 42,547.000 157.89 157.89 3,606,488.28 3,606,488.28 6,717,745.83 6,717,745.83 0.59 3,111,257.55 3,111,257.55
459506101 INTERNATIONAL FLAVORS & FRAGRA 3,920.000 140.46 140.46 220,537.60 220,537.60 550,603.20 550,603.20 0.05 330,065.60 330,065.60
460146103 INTERNATIONAL PAPER CO 20,509.000 53.75 53.75 607,335.57 607,335.57 1,102,358.75 1,102,358.75 0.10 495,023.18 495,023.18
460690100 INTERPUBLIC GROUP OF COS INC/T 19,095.000 23.88 23.88 337,098.55 337,098.55 455,988.60 455,988.60 0.04 118,890.05 118,890.05
461202103 INTUIT INC 12,084.000 175.30 175.30 786,118.41 786,118.41 2,118,325.20 2,118,325.20 0.19 1,332,206.79 1,332,206.79
46120E602 INTUITIVE SURGICAL INC 5,577.000 418.38 418.38 827,134.00 827,134.00 2,333,305.26 2,333,305.26 0.21 1,506,171.26 1,506,171.26
46266C105 IQVIA HOLDINGS INC 7,240.000 98.04 98.04 692,590.45 692,590.45 709,809.60 709,809.60 0.06 17,219.15 17,219.15
46284V101 IRON MOUNTAIN INC 13,977.000 33.61 33.61 454,774.39 454,774.39 469,766.97 469,766.97 0.04 14,992.58 14,992.58
46625H100 JPMORGAN CHASE & CO 170,447.000 110.21 110.21 5,899,192.26 5,899,192.26 18,784,963.87 18,784,963.87 1.66 12,885,771.61 12,885,771.61
469814107 JACOBS ENGINEERING GROUP INC 5,981.000 59.72 59.72 248,224.73 248,224.73 357,185.32 357,185.32 0.03 108,960.59 108,960.59
478160104 JOHNSON & JOHNSON 133,245.000 131.76 131.76 8,319,624.09 8,319,624.09 17,556,361.20 17,556,361.20 1.55 9,236,737.11 9,236,737.11
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48203R104 JUNIPER NETWORKS INC 17,073.000 24.99 24.99 342,730.67 342,730.67 426,654.27 426,654.27 0.04 83,923.60 83,923.60
482480100 KLA-TENCOR CORP 7,778.000 108.85 108.85 439,449.63 439,449.63 846,635.30 846,635.30 0.07 407,185.67 407,185.67
485170302 KANSAS CITY SOUTHERN 5,118.000 111.93 111.93 519,461.44 519,461.44 572,857.74 572,857.74 0.05 53,396.30 53,396.30
487836108 KELLOGG CO 12,363.000 63.83 63.83 661,408.86 661,408.86 789,130.29 789,130.29 0.07 127,721.43 127,721.43
493267108 KEYCORP 52,679.000 19.34 19.34 577,138.10 577,138.10 1,018,811.86 1,018,811.86 0.09 441,673.76 441,673.76
494368103 KIMBERLY-CLARK CORP 17,418.000 106.81 106.81 995,706.54 995,706.54 1,860,416.58 1,860,416.58 0.16 864,710.04 864,710.04
49446R109 KIMCO REALTY CORP 21,130.000 13.95 13.95 768,086.12 768,086.12 294,763.50 294,763.50 0.03 -473,322.62 -473,322.62
49456B101 KINDER MORGAN INC/DE 94,225.000 15.68 15.68 2,865,936.13 2,865,936.13 1,477,448.00 1,477,448.00 0.13 -1,388,488.13 -1,388,488.13
500255104 KOHL'S CORP 8,344.000 62.07 62.07 424,732.41 424,732.41 517,912.08 517,912.08 0.05 93,179.67 93,179.67
500754106 KRAFT HEINZ CO/THE 29,662.000 61.19 61.19 1,960,624.43 1,960,624.43 1,815,017.78 1,815,017.78 0.16 -145,606.65 -145,606.65
501044101 KROGER CO/THE 43,772.000 24.17 24.17 856,870.26 856,870.26 1,057,969.24 1,057,969.24 0.09 201,098.98 201,098.98
501797104 L BRANDS INC 12,196.000 36.39 36.39 603,514.36 603,514.36 443,812.44 443,812.44 0.04 -159,701.92 -159,701.92
501889208 LKQ CORP 15,375.000 38.62 38.62 503,297.97 503,297.97 593,782.50 593,782.50 0.05 90,484.53 90,484.53
502413107 L3 TECHNOLOGIES INC 3,885.000 212.65 212.65 332,958.82 332,958.82 826,145.25 826,145.25 0.07 493,186.43 493,186.43
50540R409 LABORATORY CORP OF AMERICA HOL 5,061.000 166.50 166.50 409,429.61 409,429.61 842,656.50 842,656.50 0.07 433,226.89 433,226.89
512807108 LAM RESEARCH CORP 8,093.000 203.55 203.55 403,669.57 403,669.57 1,647,330.15 1,647,330.15 0.15 1,243,660.58 1,243,660.58
518439104 ESTEE LAUDER COS INC/THE 11,153.000 150.82 150.82 691,701.61 691,701.61 1,682,095.46 1,682,095.46 0.15 990,393.85 990,393.85
524660107 LEGGETT & PLATT INC 6,568.000 44.77 44.77 154,557.61 154,557.61 294,049.36 294,049.36 0.03 139,491.75 139,491.75
526057104 LENNAR CORP 13,562.000 57.13 57.13 673,566.93 673,566.93 774,797.06 774,797.06 0.07 101,230.13 101,230.13
527288104 LEUCADIA NATIONAL CORP 15,571.000 24.63 24.63 393,307.34 393,307.34 383,513.73 383,513.73 0.03 -9,793.61 -9,793.61
532457108 ELI LILLY & CO 47,883.000 80.12 80.12 2,523,923.00 2,523,923.00 3,836,385.96 3,836,385.96 0.34 1,312,462.96 1,312,462.96
534187109 LINCOLN NATIONAL CORP 10,840.000 70.00 70.00 631,568.32 631,568.32 758,800.00 758,800.00 0.07 127,231.68 127,231.68
539830109 LOCKHEED MARTIN CORP 12,339.000 345.70 345.70 1,537,456.79 1,537,456.79 4,265,592.30 4,265,592.30 0.38 2,728,135.51 2,728,135.51
540424108 LOEWS CORP 13,391.000 51.02 51.02 518,748.74 518,748.74 683,208.82 683,208.82 0.06 164,460.08 164,460.08
548661107 LOWE'S COS INC 41,220.000 86.06 86.06 1,486,796.64 1,486,796.64 3,547,393.20 3,547,393.20 0.31 2,060,596.56 2,060,596.56
55261F104 M&T BANK CORP 7,458.000 181.57 181.57 743,422.59 743,422.59 1,354,149.06 1,354,149.06 0.12 610,726.47 610,726.47
552953101 MGM RESORTS INTERNATIONAL 25,316.000 34.77 34.77 821,381.59 821,381.59 880,237.32 880,237.32 0.08 58,855.73 58,855.73
554382101 MACERICH CO/THE 5,386.000 57.85 57.85 391,606.38 391,606.38 311,580.10 311,580.10 0.03 -80,026.28 -80,026.28
55616P104 MACY'S INC 15,138.000 28.74 28.74 432,723.52 432,723.52 435,066.12 435,066.12 0.04 2,342.60 2,342.60
565849106 MARATHON OIL CORP 42,198.000 18.19 18.19 862,595.22 862,595.22 767,581.62 767,581.62 0.07 -95,013.60 -95,013.60
56585A102 MARATHON PETROLEUM CORP 23,560.000 77.52 77.52 599,094.27 599,094.27 1,826,371.20 1,826,371.20 0.16 1,227,276.93 1,227,276.93
571748102 MARSH & MCLENNAN COS INC 25,211.000 83.61 83.61 933,962.95 933,962.95 2,107,891.71 2,107,891.71 0.19 1,173,928.76 1,173,928.76
571903202 MARRIOTT INTERNATIONAL INC/MD 14,912.000 133.47 133.47 783,930.99 783,930.99 1,990,304.64 1,990,304.64 0.18 1,206,373.65 1,206,373.65
573284106 MARTIN MARIETTA MATERIALS INC 3,119.000 199.04 199.04 421,230.69 421,230.69 620,805.76 620,805.76 0.05 199,575.07 199,575.07
574599106 MASCO CORP 15,564.000 40.92 40.92 228,103.51 228,103.51 636,878.88 636,878.88 0.06 408,775.37 408,775.37
57636Q104 MASTERCARD INC 45,848.000 173.87 173.87 2,293,518.07 2,293,518.07 7,971,591.76 7,971,591.76 0.70 5,678,073.69 5,678,073.69
577081102 MATTEL INC 17,081.000 14.72 14.72 460,180.03 460,180.03 251,432.32 251,432.32 0.02 -208,747.71 -208,747.71
579780206 MCCORMICK & CO INC/MD 6,014.000 107.26 107.26 284,013.48 284,013.48 645,061.64 645,061.64 0.06 361,048.16 361,048.16
580135101 MCDONALD'S CORP 39,592.000 161.63 161.63 2,042,929.09 2,042,929.09 6,399,254.96 6,399,254.96 0.56 4,356,325.87 4,356,325.87
58155Q103 MCKESSON CORP 10,248.000 147.88 147.88 990,495.70 990,495.70 1,515,474.24 1,515,474.24 0.13 524,978.54 524,978.54
58933Y105 MERCK & CO INC 133,905.000 58.65 58.65 4,260,499.06 4,260,499.06 7,853,528.25 7,853,528.25 0.69 3,593,029.19 3,593,029.19
59156R108 METLIFE INC 51,484.000 47.39 47.39 1,841,752.68 1,841,752.68 2,439,826.76 2,439,826.76 0.21 598,074.08 598,074.08
592688105 METTLER-TOLEDO INTERNATIONAL I 1,265.000 570.76 570.76 505,731.18 505,731.18 722,011.40 722,011.40 0.06 216,280.22 216,280.22
594918104 MICROSOFT CORP 382,407.000 94.17 94.17 10,512,173.71 10,512,173.71 36,011,267.19 36,011,267.19 3.17 25,499,093.48 25,499,093.48
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595017104 MICROCHIP TECHNOLOGY INC 11,639.000 86.23 86.23 489,105.67 489,105.67 1,003,630.97 1,003,630.97 0.09 514,525.30 514,525.30
595112103 MICRON TECHNOLOGY INC 57,428.000 51.65 51.65 782,107.92 782,107.92 2,966,156.20 2,966,156.20 0.26 2,184,048.28 2,184,048.28
59522J103 MID-AMERICA APARTMENT COMMUNIT 5,643.000 91.69 91.69 499,666.11 499,666.11 517,406.67 517,406.67 0.05 17,740.56 17,740.56
608190104 MOHAWK INDUSTRIES INC 3,142.000 239.54 239.54 495,190.37 495,190.37 752,634.68 752,634.68 0.07 257,444.31 257,444.31
60871R209 MOLSON COORS BREWING CO 9,183.000 73.55 73.55 590,130.28 590,130.28 675,409.65 675,409.65 0.06 85,279.37 85,279.37
609207105 MONDELEZ INTERNATIONAL INC 73,868.000 42.23 42.23 1,918,170.45 1,918,170.45 3,119,445.64 3,119,445.64 0.27 1,201,275.19 1,201,275.19
61166W101 MONSANTO CO 21,892.000 125.70 125.70 1,001,226.60 1,001,226.60 2,751,824.40 2,751,824.40 0.24 1,750,597.80 1,750,597.80
61174X109 MONSTER BEVERAGE CORP 20,535.000 56.98 56.98 734,219.67 734,219.67 1,170,084.30 1,170,084.30 0.10 435,864.63 435,864.63
615369105 MOODY'S CORP 8,257.000 164.38 164.38 491,015.56 491,015.56 1,357,285.66 1,357,285.66 0.12 866,270.10 866,270.10
617446448 MORGAN STANLEY 68,523.000 53.40 53.40 1,719,947.13 1,719,947.13 3,659,128.20 3,659,128.20 0.32 1,939,181.07 1,939,181.07
61945C103 MOSAIC CO/THE 17,410.000 25.20 25.20 793,180.37 793,180.37 438,732.00 438,732.00 0.04 -354,448.37 -354,448.37
620076307 MOTOROLA SOLUTIONS INC 8,046.000 108.92 108.92 372,333.39 372,333.39 876,370.32 876,370.32 0.08 504,036.93 504,036.93
629377508 NRG ENERGY INC 14,987.000 30.72 30.72 308,750.93 308,750.93 460,400.64 460,400.64 0.04 151,649.71 151,649.71
631103108 NASDAQ INC 5,791.000 85.98 85.98 257,166.08 257,166.08 497,910.18 497,910.18 0.04 240,744.10 240,744.10
637071101 NATIONAL OILWELL VARCO INC 18,875.000 37.98 37.98 747,374.27 747,374.27 716,872.50 716,872.50 0.06 -30,501.77 -30,501.77
63938C108 NAVIENT CORP 13,062.000 13.39 13.39 193,343.36 193,343.36 174,900.18 174,900.18 0.02 -18,443.18 -18,443.18
640268108 NEKTAR THERAPEUTICS 7,992.000 93.47 93.47 841,221.09 841,221.09 747,012.24 747,012.24 0.07 -94,208.85 -94,208.85
64110D104 NETAPP INC 13,306.000 68.27 68.27 545,198.61 545,198.61 908,400.62 908,400.62 0.08 363,202.01 363,202.01
64110L106 NETFLIX INC 21,552.000 307.78 307.78 1,152,403.50 1,152,403.50 6,633,274.56 6,633,274.56 0.58 5,480,871.06 5,480,871.06
651229106 NEWELL BRANDS INC 24,097.000 26.25 26.25 827,725.36 827,725.36 632,546.25 632,546.25 0.06 -195,179.11 -195,179.11
651290108 NEWFIELD EXPLORATION CO 9,919.000 26.00 26.00 323,135.25 323,135.25 257,894.00 257,894.00 0.02 -65,241.25 -65,241.25
651639106 NEWMONT MINING CORP 26,495.000 41.42 41.42 796,339.67 796,339.67 1,097,422.90 1,097,422.90 0.10 301,083.23 301,083.23
65249B109 NEWS CORP 19,021.000 15.95 15.95 218,524.51 218,524.51 303,384.95 303,384.95 0.03 84,860.44 84,860.44
65249B208 NEWS CORP 6,048.000 16.20 16.20 85,845.46 85,845.46 97,977.60 97,977.60 0.01 12,132.14 12,132.14
65339F101 NEXTERA ENERGY INC 23,362.000 162.12 162.12 1,379,288.51 1,379,288.51 3,787,447.44 3,787,447.44 0.33 2,408,158.93 2,408,158.93
654106103 NIKE INC 64,458.000 67.06 67.06 1,446,973.02 1,446,973.02 4,322,553.48 4,322,553.48 0.38 2,875,580.46 2,875,580.46
65473P105 NISOURCE INC 16,757.000 23.89 23.89 228,414.33 228,414.33 400,324.73 400,324.73 0.04 171,910.40 171,910.40
655044105 NOBLE ENERGY INC 24,445.000 32.00 32.00 837,443.28 837,443.28 782,240.00 782,240.00 0.07 -55,203.28 -55,203.28
655664100 NORDSTROM INC 5,806.000 47.85 47.85 273,006.98 273,006.98 277,817.10 277,817.10 0.02 4,810.12 4,810.12
655844108 NORFOLK SOUTHERN CORP 14,113.000 136.48 136.48 652,313.60 652,313.60 1,926,142.24 1,926,142.24 0.17 1,273,828.64 1,273,828.64
665859104 NORTHERN TRUST CORP 10,566.000 104.89 104.89 633,430.49 633,430.49 1,108,267.74 1,108,267.74 0.10 474,837.25 474,837.25
666807102 NORTHROP GRUMMAN CORP 8,646.000 351.75 351.75 763,419.19 763,419.19 3,041,230.50 3,041,230.50 0.27 2,277,811.31 2,277,811.31
670346105 NUCOR CORP 15,789.000 62.46 62.46 662,266.03 662,266.03 986,180.94 986,180.94 0.09 323,914.91 323,914.91
67066G104 NVIDIA CORP 30,047.000 231.49 231.49 738,339.92 738,339.92 6,955,580.03 6,955,580.03 0.61 6,217,240.11 6,217,240.11
67103H107 O'REILLY AUTOMOTIVE INC 4,155.000 226.77 226.77 401,788.54 401,788.54 942,229.35 942,229.35 0.08 540,440.81 540,440.81
674599105 OCCIDENTAL PETROLEUM CORP 38,001.000 74.91 74.91 1,660,076.31 1,660,076.31 2,846,654.91 2,846,654.91 0.25 1,186,578.60 1,186,578.60
681919106 OMNICOM GROUP INC 11,436.000 74.03 74.03 502,503.82 502,503.82 846,607.08 846,607.08 0.07 344,103.26 344,103.26
682680103 ONEOK INC 20,394.000 59.75 59.75 733,343.90 733,343.90 1,218,541.50 1,218,541.50 0.11 485,197.60 485,197.60
68389X105 ORACLE CORP 150,082.000 46.05 46.05 3,243,685.17 3,243,685.17 6,911,276.10 6,911,276.10 0.61 3,667,590.93 3,667,590.93
69331C108 PG&E CORP 25,576.000 45.59 45.59 1,097,319.55 1,097,319.55 1,166,009.84 1,166,009.84 0.10 68,690.29 68,690.29
693475105 PNC FINANCIAL SERVICES GROUP I 23,421.000 143.84 143.84 2,616,188.91 2,616,188.91 3,368,876.64 3,368,876.64 0.30 752,687.73 752,687.73
693506107 PPG INDUSTRIES INC 12,638.000 111.77 111.77 636,987.91 636,987.91 1,412,549.26 1,412,549.26 0.12 775,561.35 775,561.35
69351T106 PPL CORP 34,470.000 28.06 28.06 1,021,950.19 1,021,950.19 967,228.20 967,228.20 0.09 -54,721.99 -54,721.99
693656100 PVH CORP 3,821.000 160.43 160.43 413,985.08 413,985.08 613,003.03 613,003.03 0.05 199,017.95 199,017.95
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693718108 PACCAR INC 17,481.000 69.52 69.52 385,688.06 385,688.06 1,215,279.12 1,215,279.12 0.11 829,591.06 829,591.06
695156109 PACKAGING CORP OF AMERICA 4,686.000 113.92 113.92 547,644.04 547,644.04 533,829.12 533,829.12 0.05 -13,814.92 -13,814.92
701094104 PARKER-HANNIFIN CORP 6,608.000 174.52 174.52 413,523.72 413,523.72 1,153,228.16 1,153,228.16 0.10 739,704.44 739,704.44
704326107 PAYCHEX INC 15,877.000 62.24 62.24 596,370.40 596,370.40 988,184.48 988,184.48 0.09 391,814.08 391,814.08
70450Y103 PAYPAL HOLDINGS INC 56,029.000 77.80 77.80 1,289,647.94 1,289,647.94 4,359,056.20 4,359,056.20 0.38 3,069,408.26 3,069,408.26
712704105 PEOPLE'S UNITED FINANCIAL INC 17,239.000 18.70 18.70 281,051.88 281,051.88 322,369.30 322,369.30 0.03 41,317.42 41,317.42
713448108 PEPSICO INC 70,630.000 109.92 109.92 3,642,421.89 3,642,421.89 7,763,649.60 7,763,649.60 0.68 4,121,227.71 4,121,227.71
714046109 PERKINELMER INC 5,488.000 75.37 75.37 199,868.38 199,868.38 413,630.56 413,630.56 0.04 213,762.18 213,762.18
717081103 PFIZER INC 295,647.000 36.53 36.53 5,793,700.99 5,793,700.99 10,799,984.91 10,799,984.91 0.95 5,006,283.92 5,006,283.92
718172109 PHILIP MORRIS INTERNATIONAL IN 77,136.000 102.95 102.95 3,270,490.46 3,270,490.46 7,941,151.20 7,941,151.20 0.70 4,670,660.74 4,670,660.74
718546104 PHILLIPS 66 20,852.000 106.82 106.82 853,991.10 853,991.10 2,227,410.64 2,227,410.64 0.20 1,373,419.54 1,373,419.54
723484101 PINNACLE WEST CAPITAL CORP 5,553.000 79.29 79.29 282,898.17 282,898.17 440,297.37 440,297.37 0.04 157,399.20 157,399.20
723787107 PIONEER NATURAL RESOURCES CO 8,458.000 191.13 191.13 922,724.56 922,724.56 1,616,577.54 1,616,577.54 0.14 693,852.98 693,852.98
74005P104 PRAXAIR INC 14,261.000 151.20 151.20 832,637.69 832,637.69 2,156,263.20 2,156,263.20 0.19 1,323,625.51 1,323,625.51
74144T108 T ROWE PRICE GROUP INC 12,148.000 107.95 107.95 765,352.24 765,352.24 1,311,376.60 1,311,376.60 0.12 546,024.36 546,024.36
74251V102 PRINCIPAL FINANCIAL GROUP INC 13,379.000 61.06 61.06 469,998.13 469,998.13 816,921.74 816,921.74 0.07 346,923.61 346,923.61
742718109 PROCTER & GAMBLE CO/THE 125,205.000 78.61 78.61 5,592,455.11 5,592,455.11 9,842,365.05 9,842,365.05 0.87 4,249,909.94 4,249,909.94
743315103 PROGRESSIVE CORP/THE 28,920.000 60.93 60.93 578,599.31 578,599.31 1,762,095.60 1,762,095.60 0.16 1,183,496.29 1,183,496.29
74340W103 PROLOGIS INC 26,474.000 62.60 62.60 853,080.48 853,080.48 1,657,272.40 1,657,272.40 0.15 804,191.92 804,191.92
744320102 PRUDENTIAL FINANCIAL INC 20,958.000 105.08 105.08 1,316,634.09 1,316,634.09 2,202,266.64 2,202,266.64 0.19 885,632.55 885,632.55
744573106 PUBLIC SERVICE ENTERPRISE GROU 25,069.000 50.41 50.41 594,255.67 594,255.67 1,263,728.29 1,263,728.29 0.11 669,472.62 669,472.62
74460D109 PUBLIC STORAGE 7,441.000 197.09 197.09 1,166,927.63 1,166,927.63 1,466,546.69 1,466,546.69 0.13 299,619.06 299,619.06
745867101 PULTEGROUP INC 13,089.000 29.57 29.57 422,091.08 422,091.08 387,041.73 387,041.73 0.03 -35,049.35 -35,049.35
74736K101 QORVO INC 6,282.000 72.28 72.28 457,653.69 457,653.69 454,062.96 454,062.96 0.04 -3,590.73 -3,590.73
747525103 QUALCOMM INC 73,522.000 54.77 54.77 3,019,381.52 3,019,381.52 4,026,799.94 4,026,799.94 0.35 1,007,418.42 1,007,418.42
74762E102 QUANTA SERVICES INC 7,636.000 34.54 34.54 165,993.45 165,993.45 263,747.44 263,747.44 0.02 97,753.99 97,753.99
74834L100 QUEST DIAGNOSTICS INC 6,736.000 101.23 101.23 409,518.60 409,518.60 681,885.28 681,885.28 0.06 272,366.68 272,366.68
751212101 RALPH LAUREN CORP 2,752.000 111.99 111.99 341,025.52 341,025.52 308,196.48 308,196.48 0.03 -32,829.04 -32,829.04
75281A109 RANGE RESOURCES CORP 11,233.000 14.50 14.50 450,690.13 450,690.13 162,878.50 162,878.50 0.01 -287,811.63 -287,811.63
754730109 RAYMOND JAMES FINANCIAL INC 6,436.000 86.55 86.55 503,743.96 503,743.96 557,035.80 557,035.80 0.05 53,291.84 53,291.84
755111507 RAYTHEON CO 14,329.000 225.09 225.09 974,728.54 974,728.54 3,225,314.61 3,225,314.61 0.28 2,250,586.07 2,250,586.07
756109104 REALTY INCOME CORP 14,115.000 51.08 51.08 712,234.31 712,234.31 720,994.20 720,994.20 0.06 8,759.89 8,759.89
756577102 RED HAT INC 8,791.000 160.53 160.53 456,955.07 456,955.07 1,411,219.23 1,411,219.23 0.12 954,264.16 954,264.16
758849103 REGENCY CENTERS CORP 7,380.000 58.53 58.53 495,008.61 495,008.61 431,951.40 431,951.40 0.04 -63,057.21 -63,057.21
75886F107 REGENERON PHARMACEUTICALS INC 3,835.000 318.20 318.20 1,247,867.06 1,247,867.06 1,220,297.00 1,220,297.00 0.11 -27,570.06 -27,570.06
7591EP100 REGIONS FINANCIAL CORP 55,752.000 18.47 18.47 553,911.27 553,911.27 1,029,739.44 1,029,739.44 0.09 475,828.17 475,828.17
760759100 REPUBLIC SERVICES INC 11,186.000 65.62 65.62 439,549.37 439,549.37 734,025.32 734,025.32 0.06 294,475.95 294,475.95
761152107 RESMED INC 7,098.000 99.70 99.70 671,141.46 671,141.46 707,670.60 707,670.60 0.06 36,529.14 36,529.14
770323103 ROBERT HALF INTERNATIONAL INC 6,171.000 59.27 59.27 198,068.11 198,068.11 365,755.17 365,755.17 0.03 167,687.06 167,687.06
773903109 ROCKWELL AUTOMATION INC 6,346.000 173.58 173.58 532,215.13 532,215.13 1,101,538.68 1,101,538.68 0.10 569,323.55 569,323.55
774341101 ROCKWELL COLLINS INC 8,142.000 134.66 134.66 614,500.64 614,500.64 1,096,401.72 1,096,401.72 0.10 481,901.08 481,901.08
776696106 ROPER TECHNOLOGIES INC 5,107.000 274.34 274.34 469,920.33 469,920.33 1,401,054.38 1,401,054.38 0.12 931,134.05 931,134.05
778296103 ROSS STORES INC 18,979.000 77.59 77.59 461,833.78 461,833.78 1,472,580.61 1,472,580.61 0.13 1,010,746.83 1,010,746.83
78409V104 S&P GLOBAL INC 12,610.000 191.66 191.66 705,826.25 705,826.25 2,416,832.60 2,416,832.60 0.21 1,711,006.35 1,711,006.35
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78410G104 SBA COMMUNICATIONS CORP 5,786.000 166.15 166.15 872,133.04 872,133.04 961,343.90 961,343.90 0.08 89,210.86 89,210.86
78440X101 SL GREEN REALTY CORP 4,486.000 96.52 96.52 563,237.54 563,237.54 432,988.72 432,988.72 0.04 -130,248.82 -130,248.82
78486Q101 SVB FINANCIAL GROUP 2,626.000 246.57 246.57 691,356.32 691,356.32 647,492.82 647,492.82 0.06 -43,863.50 -43,863.50
786CVR308 SAFEWAY PDC LLC CVR 17,127.000 0.05 0.05 544.64 544.64 835.80 835.80 0.00 291.16 291.16
79466L302 SALESFORCE.COM INC 34,079.000 119.41 119.41 1,775,105.33 1,775,105.33 4,069,373.39 4,069,373.39 0.36 2,294,268.06 2,294,268.06
80589M102 SCANA CORP 7,084.000 36.61 36.61 302,748.40 302,748.40 259,345.24 259,345.24 0.02 -43,403.16 -43,403.16
806407102 HENRY SCHEIN INC 7,633.000 69.94 69.94 554,255.98 554,255.98 533,852.02 533,852.02 0.05 -20,403.96 -20,403.96
806857108 SCHLUMBERGER LTD 68,732.000 68.52 68.52 3,419,082.09 3,419,082.09 4,709,516.64 4,709,516.64 0.41 1,290,434.55 1,290,434.55
808513105 CHARLES SCHWAB CORP/THE 59,516.000 53.08 53.08 1,367,582.15 1,367,582.15 3,159,109.28 3,159,109.28 0.28 1,791,527.13 1,791,527.13
81211K100 SEALED AIR CORP 8,313.000 44.78 44.78 217,214.71 217,214.71 372,256.14 372,256.14 0.03 155,041.43 155,041.43
816851109 SEMPRA ENERGY 12,681.000 111.79 111.79 826,766.89 826,766.89 1,417,608.99 1,417,608.99 0.12 590,842.10 590,842.10
824348106 SHERWIN-WILLIAMS CO/THE 4,108.000 387.91 387.91 601,985.61 601,985.61 1,593,534.28 1,593,534.28 0.14 991,548.67 991,548.67
828806109 SIMON PROPERTY GROUP INC 15,454.000 152.28 152.28 1,553,636.01 1,553,636.01 2,353,335.12 2,353,335.12 0.21 799,699.11 799,699.11
83088M102 SKYWORKS SOLUTIONS INC 9,063.000 97.73 97.73 781,634.43 781,634.43 885,726.99 885,726.99 0.08 104,092.56 104,092.56
831865209 AO SMITH CORP 7,225.000 64.74 64.74 421,865.58 421,865.58 467,746.50 467,746.50 0.04 45,880.92 45,880.92
832696405 JM SMUCKER CO/THE 5,641.000 120.95 120.95 463,528.70 463,528.70 682,278.95 682,278.95 0.06 218,750.25 218,750.25
833034101 SNAP-ON INC 2,817.000 147.06 147.06 207,882.68 207,882.68 414,268.02 414,268.02 0.04 206,385.34 206,385.34
842587107 SOUTHERN CO/THE 50,070.000 45.07 45.07 1,772,247.74 1,772,247.74 2,256,654.90 2,256,654.90 0.20 484,407.16 484,407.16
844741108 SOUTHWEST AIRLINES CO 26,864.000 54.89 54.89 441,208.59 441,208.59 1,474,564.96 1,474,564.96 0.13 1,033,356.37 1,033,356.37
854502101 STANLEY BLACK & DECKER INC 7,616.000 153.14 153.14 450,709.15 450,709.15 1,166,314.24 1,166,314.24 0.10 715,605.09 715,605.09
855244109 STARBUCKS CORP 69,794.000 59.43 59.43 2,104,680.24 2,104,680.24 4,147,857.42 4,147,857.42 0.37 2,043,177.18 2,043,177.18
857477103 STATE STREET CORP 18,259.000 100.60 100.60 917,823.75 917,823.75 1,836,855.40 1,836,855.40 0.16 919,031.65 919,031.65
858912108 STERICYCLE INC 4,249.000 60.18 60.18 403,308.02 403,308.02 255,704.82 255,704.82 0.02 -147,603.20 -147,603.20
863667101 STRYKER CORP 16,002.000 162.06 162.06 1,318,818.25 1,318,818.25 2,593,284.12 2,593,284.12 0.23 1,274,465.87 1,274,465.87
867914103 SUNTRUST BANKS INC 23,258.000 67.45 67.45 712,153.60 712,153.60 1,568,752.10 1,568,752.10 0.14 856,598.50 856,598.50
871503108 SYMANTEC CORP 30,791.000 27.75 27.75 632,368.35 632,368.35 854,450.25 854,450.25 0.08 222,081.90 222,081.90
871607107 SYNOPSYS INC 7,386.000 84.48 84.48 545,398.56 545,398.56 623,969.28 623,969.28 0.05 78,570.72 78,570.72
87165B103 SYNCHRONY FINANCIAL 35,491.000 34.47 34.47 1,105,358.93 1,105,358.93 1,223,374.77 1,223,374.77 0.11 118,015.84 118,015.84
871829107 SYSCO CORP 23,847.000 61.26 61.26 796,074.18 796,074.18 1,460,867.22 1,460,867.22 0.13 664,793.04 664,793.04
872540109 TJX COS INC/THE 31,403.000 82.74 82.74 1,236,089.27 1,236,089.27 2,598,284.22 2,598,284.22 0.23 1,362,194.95 1,362,194.95
874054109 TAKE-TWO INTERACTIVE SOFTWARE 5,682.000 98.47 98.47 598,586.77 598,586.77 559,506.54 559,506.54 0.05 -39,080.23 -39,080.23
876030107 TAPESTRY INC 14,149.000 53.19 53.19 724,577.88 724,577.88 752,585.31 752,585.31 0.07 28,007.43 28,007.43
87612E106 TARGET CORP 26,996.000 72.00 72.00 1,679,076.13 1,679,076.13 1,943,712.00 1,943,712.00 0.17 264,635.87 264,635.87
882508104 TEXAS INSTRUMENTS INC 48,859.000 103.50 103.50 1,660,991.64 1,660,991.64 5,056,906.50 5,056,906.50 0.45 3,395,914.86 3,395,914.86
883203101 TEXTRON INC 13,001.000 59.43 59.43 350,726.94 350,726.94 772,649.43 772,649.43 0.07 421,922.49 421,922.49
883556102 THERMO FISHER SCIENTIFIC INC 19,954.000 215.91 215.91 1,811,579.96 1,811,579.96 4,308,268.14 4,308,268.14 0.38 2,496,688.18 2,496,688.18
88579Y101 3M CO 29,575.000 217.70 217.70 2,229,703.19 2,229,703.19 6,438,477.50 6,438,477.50 0.57 4,208,774.31 4,208,774.31
886547108 TIFFANY & CO 5,061.000 99.81 99.81 328,773.52 328,773.52 505,138.41 505,138.41 0.04 176,364.89 176,364.89
887317303 TIME WARNER INC 38,731.000 97.34 97.34 1,660,456.85 1,660,456.85 3,770,075.54 3,770,075.54 0.33 2,109,618.69 2,109,618.69
891027104 TORCHMARK CORP 5,269.000 85.09 85.09 158,414.43 158,414.43 448,339.21 448,339.21 0.04 289,924.78 289,924.78
891906109 TOTAL SYSTEM SERVICES INC 8,213.000 86.64 86.64 303,342.72 303,342.72 711,574.32 711,574.32 0.06 408,231.60 408,231.60
892356106 TRACTOR SUPPLY CO 6,214.000 59.77 59.77 474,783.05 474,783.05 371,410.78 371,410.78 0.03 -103,372.27 -103,372.27
893641100 TRANSDIGM GROUP INC 2,411.000 320.25 320.25 625,418.80 625,418.80 772,122.75 772,122.75 0.07 146,703.95 146,703.95
89417E109 TRAVELERS COS INC/THE 13,480.000 137.55 137.55 777,033.03 777,033.03 1,854,174.00 1,854,174.00 0.16 1,077,140.97 1,077,140.97
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896945201 TRIPADVISOR INC 5,390.000 41.14 41.14 253,305.28 253,305.28 221,744.60 221,744.60 0.02 -31,560.68 -31,560.68
90130A101 TWENTY-FIRST CENTURY FOX INC 52,347.000 37.04 37.04 872,089.29 872,089.29 1,938,932.88 1,938,932.88 0.17 1,066,843.59 1,066,843.59
90130A200 TWENTY-FIRST CENTURY FOX INC 21,812.000 36.51 36.51 592,804.95 592,804.95 796,356.12 796,356.12 0.07 203,551.17 203,551.17
902494103 TYSON FOODS INC 14,780.000 71.29 71.29 440,561.32 440,561.32 1,053,666.20 1,053,666.20 0.09 613,104.88 613,104.88
902653104 UDR INC 13,318.000 35.78 35.78 503,371.46 503,371.46 476,518.04 476,518.04 0.04 -26,853.42 -26,853.42
902973304 US BANCORP 77,939.000 51.41 51.41 2,411,335.66 2,411,335.66 4,006,843.99 4,006,843.99 0.35 1,595,508.33 1,595,508.33
90384S303 ULTA BEAUTY INC 2,878.000 227.93 227.93 597,582.82 597,582.82 655,982.54 655,982.54 0.06 58,399.72 58,399.72
904311107 UNDER ARMOUR INC 9,202.000 16.45 16.45 275,602.09 275,602.09 151,372.90 151,372.90 0.01 -124,229.19 -124,229.19
904311206 UNDER ARMOUR INC 9,155.000 14.35 14.35 269,686.02 269,686.02 131,374.25 131,374.25 0.01 -138,311.77 -138,311.77
907818108 UNION PACIFIC CORP 39,094.000 137.08 137.08 1,337,279.76 1,337,279.76 5,359,005.52 5,359,005.52 0.47 4,021,725.76 4,021,725.76
910047109 UNITED CONTINENTAL HOLDINGS IN 12,019.000 67.31 67.31 693,702.55 693,702.55 808,998.89 808,998.89 0.07 115,296.34 115,296.34
911312106 UNITED PARCEL SERVICE INC 34,182.000 109.25 109.25 2,577,256.27 2,577,256.27 3,734,383.50 3,734,383.50 0.33 1,157,127.23 1,157,127.23
911363109 UNITED RENTALS INC 4,197.000 174.13 174.13 428,313.32 428,313.32 730,823.61 730,823.61 0.06 302,510.29 302,510.29
913017109 UNITED TECHNOLOGIES CORP 36,940.000 123.81 123.81 1,803,446.66 1,803,446.66 4,573,541.40 4,573,541.40 0.40 2,770,094.74 2,770,094.74
91324P102 UNITEDHEALTH GROUP INC 48,059.000 230.32 230.32 2,942,009.04 2,942,009.04 11,068,948.88 11,068,948.88 0.98 8,126,939.84 8,126,939.84
913903100 UNIVERSAL HEALTH SERVICES INC 4,320.000 120.55 120.55 491,647.27 491,647.27 520,776.00 520,776.00 0.05 29,128.73 29,128.73
91529Y106 UNUM GROUP 10,989.000 47.95 47.95 285,405.63 285,405.63 526,922.55 526,922.55 0.05 241,516.92 241,516.92
918204108 VF CORP 16,352.000 77.92 77.92 882,742.17 882,742.17 1,274,147.84 1,274,147.84 0.11 391,405.67 391,405.67
91913Y100 VALERO ENERGY CORP 21,514.000 105.49 105.49 636,945.13 636,945.13 2,269,511.86 2,269,511.86 0.20 1,632,566.73 1,632,566.73
92220P105 VARIAN MEDICAL SYSTEMS INC 4,534.000 121.84 121.84 272,681.80 272,681.80 552,422.56 552,422.56 0.05 279,740.76 279,740.76
92276F100 VENTAS INC 17,690.000 48.68 48.68 911,107.68 911,107.68 861,149.20 861,149.20 0.08 -49,958.48 -49,958.48
92343E102 VERISIGN INC 4,148.000 123.79 123.79 202,544.16 202,544.16 513,480.92 513,480.92 0.05 310,936.76 310,936.76
92343V104 VERIZON COMMUNICATIONS INC 205,014.000 48.39 48.39 7,494,079.52 7,494,079.52 9,920,627.46 9,920,627.46 0.87 2,426,547.94 2,426,547.94
92345Y106 VERISK ANALYTICS INC 7,704.000 106.91 106.91 577,495.41 577,495.41 823,634.64 823,634.64 0.07 246,139.23 246,139.23
92532F100 VERTEX PHARMACEUTICALS INC 12,609.000 158.70 158.70 1,098,532.96 1,098,532.96 2,001,048.30 2,001,048.30 0.18 902,515.34 902,515.34
92553P201 VIACOM INC 17,527.000 31.46 31.46 834,219.60 834,219.60 551,399.42 551,399.42 0.05 -282,820.18 -282,820.18
92826C839 VISA INC 89,527.000 121.88 121.88 3,383,534.47 3,383,534.47 10,911,550.76 10,911,550.76 0.96 7,528,016.29 7,528,016.29
929042109 VORNADO REALTY TRUST 8,586.000 67.25 67.25 567,350.85 567,350.85 577,408.50 577,408.50 0.05 10,057.65 10,057.65
929160109 VULCAN MATERIALS CO 6,580.000 114.74 114.74 383,101.32 383,101.32 754,989.20 754,989.20 0.07 371,887.88 371,887.88
92939U106 WEC ENERGY GROUP INC 15,671.000 62.41 62.41 565,810.33 565,810.33 978,027.11 978,027.11 0.09 412,216.78 412,216.78
931142103 WALMART INC 72,091.000 86.84 86.84 4,020,877.79 4,020,877.79 6,260,382.44 6,260,382.44 0.55 2,239,504.65 2,239,504.65
931427108 WALGREENS BOOTS ALLIANCE INC 42,313.000 66.22 66.22 2,303,047.05 2,303,047.05 2,801,966.86 2,801,966.86 0.25 498,919.81 498,919.81
94106L109 WASTE MANAGEMENT INC 19,815.000 83.38 83.38 701,837.00 701,837.00 1,652,174.70 1,652,174.70 0.15 950,337.70 950,337.70
941848103 WATERS CORP 3,913.000 206.19 206.19 339,823.41 339,823.41 806,821.47 806,821.47 0.07 466,998.06 466,998.06
949746101 WELLS FARGO & CO 218,026.000 50.80 50.80 7,546,060.21 7,546,060.21 11,075,720.80 11,075,720.80 0.98 3,529,660.59 3,529,660.59
95040Q104 WELLTOWER INC 18,394.000 52.54 52.54 1,100,586.11 1,100,586.11 966,420.76 966,420.76 0.09 -134,165.35 -134,165.35
958102105 WESTERN DIGITAL CORP 14,778.000 90.52 90.52 640,881.18 640,881.18 1,337,704.56 1,337,704.56 0.12 696,823.38 696,823.38
959802109 WESTERN UNION CO/THE 22,811.000 19.14 19.14 326,319.45 326,319.45 436,602.54 436,602.54 0.04 110,283.09 110,283.09
96145D105 WESTROCK CO 12,669.000 65.36 65.36 526,209.80 526,209.80 828,045.84 828,045.84 0.07 301,836.04 301,836.04
962166104 WEYERHAEUSER CO 37,508.000 36.48 36.48 986,614.85 986,614.85 1,368,291.84 1,368,291.84 0.12 381,676.99 381,676.99
963320106 WHIRLPOOL CORP 3,511.000 153.57 153.57 268,226.89 268,226.89 539,184.27 539,184.27 0.05 270,957.38 270,957.38
969457100 WILLIAMS COS INC/THE 41,089.000 25.59 25.59 1,102,811.60 1,102,811.60 1,051,467.51 1,051,467.51 0.09 -51,344.09 -51,344.09
98310W108 WYNDHAM WORLDWIDE CORP 4,953.000 111.78 111.78 184,807.30 184,807.30 553,646.34 553,646.34 0.05 368,839.04 368,839.04
983134107 WYNN RESORTS LTD 3,991.000 188.70 188.70 410,704.47 410,704.47 753,101.70 753,101.70 0.07 342,397.23 342,397.23
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98389B100 XCEL ENERGY INC 25,233.000 45.28 45.28 603,782.26 603,782.26 1,142,550.24 1,142,550.24 0.10 538,767.98 538,767.98
983919101 XILINX INC 12,655.000 68.18 68.18 512,787.59 512,787.59 862,817.90 862,817.90 0.08 350,030.31 350,030.31
984121608 XEROX CORP 10,625.000 29.06 29.06 248,653.85 248,653.85 308,762.50 308,762.50 0.03 60,108.65 60,108.65
98419M100 XYLEM INC/NY 8,934.000 77.79 77.79 259,421.97 259,421.97 694,975.86 694,975.86 0.06 435,553.89 435,553.89
988498101 YUM! BRANDS INC 16,514.000 86.26 86.26 614,171.64 614,171.64 1,424,497.64 1,424,497.64 0.13 810,326.00 810,326.00
98956P102 ZIMMER BIOMET HOLDINGS INC 10,089.000 107.24 107.24 882,609.07 882,609.07 1,081,944.36 1,081,944.36 0.10 199,335.29 199,335.29
989701107 ZIONS BANCORPORATION 9,760.000 53.31 53.31 225,444.18 225,444.18 520,305.60 520,305.60 0.05 294,861.42 294,861.42
98978V103 ZOETIS INC 24,201.000 84.40 84.40 845,426.68 845,426.68 2,042,564.40 2,042,564.40 0.18 1,197,137.72 1,197,137.72
G0176J109 ALLEGION PLC 4,727.000 85.37 85.37 178,285.07 178,285.07 403,543.99 403,543.99 0.04 225,258.92 225,258.92
G0177J108 ALLERGAN PLC 16,405.000 166.45 166.45 3,674,275.57 3,674,275.57 2,730,612.25 2,730,612.25 0.24 -943,663.32 -943,663.32
G0408V102 AON PLC 12,226.000 143.78 143.78 739,760.87 739,760.87 1,757,854.28 1,757,854.28 0.15 1,018,093.41 1,018,093.41
G1151C101 ACCENTURE PLC 30,627.000 151.42 151.42 2,040,595.03 2,040,595.03 4,637,540.34 4,637,540.34 0.41 2,596,945.31 2,596,945.31
G29183103 EATON CORP PLC 21,862.000 77.45 77.45 1,134,923.52 1,134,923.52 1,693,211.90 1,693,211.90 0.15 558,288.38 558,288.38
G3223R108 EVEREST RE GROUP LTD 2,028.000 250.92 250.92 518,056.87 518,056.87 508,865.76 508,865.76 0.04 -9,191.11 -9,191.11
G47567105 IHS MARKIT LTD 17,979.000 48.79 48.79 849,996.16 849,996.16 877,195.41 877,195.41 0.08 27,199.25 27,199.25
G47791101 INGERSOLL-RAND PLC 12,410.000 84.99 84.99 514,326.72 514,326.72 1,054,725.90 1,054,725.90 0.09 540,399.18 540,399.18
G491BT108 INVESCO LTD 20,221.000 30.85 30.85 438,956.27 438,956.27 623,817.85 623,817.85 0.05 184,861.58 184,861.58
G51502105 JOHNSON CONTROLS INTERNATIONAL 45,996.000 34.70 34.70 1,737,876.11 1,737,876.11 1,596,061.20 1,596,061.20 0.14 -141,814.91 -141,814.91
G5960L103 MEDTRONIC PLC 67,308.000 80.60 80.60 5,055,908.31 5,055,908.31 5,425,024.80 5,425,024.80 0.48 369,116.49 369,116.49
G60754101 MICHAEL KORS HOLDINGS LTD 7,553.000 65.50 65.50 530,737.09 530,737.09 494,721.50 494,721.50 0.04 -36,015.59 -36,015.59
G6095L109 APTIV PLC 13,203.000 86.92 86.92 525,202.20 525,202.20 1,147,604.76 1,147,604.76 0.10 622,402.56 622,402.56
G6518L108 NIELSEN HOLDINGS PLC 16,650.000 33.65 33.65 678,588.48 678,588.48 560,272.50 560,272.50 0.05 -118,315.98 -118,315.98
G66721104 NORWEGIAN CRUISE LINE HOLDINGS 10,240.000 53.44 53.44 555,462.21 555,462.21 547,225.60 547,225.60 0.05 -8,236.61 -8,236.61
G7945M107 SEAGATE TECHNOLOGY PLC 14,146.000 61.15 61.15 382,143.96 382,143.96 865,027.90 865,027.90 0.08 482,883.94 482,883.94
G7S00T104 PENTAIR PLC 8,227.000 70.34 70.34 332,378.10 332,378.10 578,687.18 578,687.18 0.05 246,309.08 246,309.08
G87110105 TECHNIPFMC PLC 21,775.000 32.36 32.36 736,967.16 736,967.16 704,639.00 704,639.00 0.06 -32,328.16 -32,328.16
G96629103 WILLIS TOWERS WATSON PLC 6,563.000 152.12 152.12 738,363.02 738,363.02 998,363.56 998,363.56 0.09 260,000.54 260,000.54
G97822103 PERRIGO CO PLC 6,505.000 81.47 81.47 1,000,608.96 1,000,608.96 529,962.35 529,962.35 0.05 -470,646.61 -470,646.61
G98294104 XL GROUP LTD 12,760.000 55.50 55.50 352,264.71 352,264.71 708,180.00 708,180.00 0.06 355,915.29 355,915.29
H1467J104 CHUBB LTD 23,049.000 135.79 135.79 1,999,834.36 1,999,834.36 3,129,823.71 3,129,823.71 0.28 1,129,989.35 1,129,989.35
H2906T109 GARMIN LTD 5,494.000 59.43 59.43 235,191.66 235,191.66 326,508.42 326,508.42 0.03 91,316.76 91,316.76
H84989104 TE CONNECTIVITY LTD 17,443.000 99.62 99.62 718,539.31 718,539.31 1,737,671.66 1,737,671.66 0.15 1,019,132.35 1,019,132.35
N53745100 LYONDELLBASELL INDUSTRIES NV 16,068.000 104.54 104.54 994,912.39 994,912.39 1,679,748.72 1,679,748.72 0.15 684,836.33 684,836.33
N59465109 MYLAN NV 25,566.000 40.72 40.72 1,359,285.37 1,359,285.37 1,041,047.52 1,041,047.52 0.09 -318,237.85 -318,237.85
V7780T103 ROYAL CARIBBEAN CRUISES LTD 8,493.000 115.71 115.71 670,885.26 670,885.26 982,725.03 982,725.03 0.09 311,839.77 311,839.77
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Grand Total 229,278,503.6
4

224,984,146.7
9 100.00 -4,294,356.85

CASH & CASH EQUIVALENTS 7,927,399.07 7,927,399.07 3.52 0.00

U.S. DOLLAR 7,927,399.07 7,927,399.07 7,927,399.07 7,927,399.07 3.52 0.00 0.00
996085619 EB TEMP IVN FD VAR RT 12/31/49 FEE CL 12 7,669,588.460 1.00 1.00 7,669,588.46 7,669,588.46 7,669,588.46 7,669,588.46 3.41 0.00 0.00

INTEREST RECEIVABLE 0.000 1.00 1.00 251,031.67 251,031.67 251,031.67 251,031.67 0.11 0.00 0.00
RECEIVABLE ON SECURITIES LENDING INCOME 0.000 1.00 1.00 7,975.19 7,975.19 7,975.19 7,975.19 0.00 0.00 0.00
PAYABLE FOR SEC LENDING AGENT FEES 0.000 1.00 1.00 -1,196.25 -1,196.25 -1,196.25 -1,196.25 0.00 0.00 0.00

FIXED INCOME SECURITIES 221,351,104.5
7

217,056,747.7
2 96.48 -4,294,356.85

U.S. DOLLAR 221,351,104.5
7

221,351,104.5
7

217,056,747.7
2

217,056,747.7
2 96.48 -4,294,356.85 -4,294,356.85

912828B25 US TREAS-CPI INFLAT 0.625% 01/15/2024 DD
01/15.. 21,933,026.000 100.23 100.23 22,045,355.55 22,045,355.55 21,983,966.77 21,983,966.77 9.77 -61,388.78 -61,388.78

912828H45 US TREAS-CPI INFLAT 0.250% 01/15/2025 DD
01/15.. 14,159,745.000 97.52 97.52 14,199,173.80 14,199,173.80 13,808,161.22 13,808,161.22 6.14 -391,012.58 -391,012.58

912828JX9 US TREAS-CPI INFLAT 2.125% 01/15/2019 DD
01/15.. 7,636,860.000 101.49 101.49 8,180,596.90 8,180,596.90 7,750,816.31 7,750,816.31 3.45 -429,780.59 -429,780.59

912828LA6 US TREAS-CPI INFLAT 1.875% 07/15/2019 DD
07/15.. 7,679,100.000 102.45 102.45 8,216,064.99 8,216,064.99 7,867,513.40 7,867,513.40 3.50 -348,551.59 -348,551.59

912828MF4 US TREAS-CPI INFLAT 1.375% 01/15/2020 DD
01/15.. 8,903,432.500 101.89 101.89 9,383,227.22 9,383,227.22 9,071,805.94 9,071,805.94 4.03 -311,421.28 -311,421.28

912828TE0 US TREAS-CPI INFLAT 0.125% 07/15/2022 DD
07/15.. 60,496,800.000 98.71 98.71 60,720,053.11 60,720,053.11 59,716,366.48 59,716,366.48 26.54 -1,003,686.63 -1,003,686.63

912828UH1 US TREAS-CPI INFLAT 0.125% 01/15/2023 DD
01/15.. 32,013,677.500 98.03 98.03 31,832,150.83 31,832,150.83 31,381,484.20 31,381,484.20 13.95 -450,666.63 -450,666.63

912828VM9 US TREAS-CPI INFLAT 0.375% 07/15/2023 DD
07/15.. 65,918,742.500 99.33 99.33 66,774,482.17 66,774,482.17 65,476,633.40 65,476,633.40 29.10 -1,297,848.77 -1,297,848.77
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Grand Total 52,696,812.84 69,407,309.42 100.00 16,710,496.58

CASH & CASH EQUIVALENTS 70,838.90 70,838.90 0.10 0.00

U.S. DOLLAR 70,838.90 70,838.90 70,838.90 70,838.90 0.10 0.00 0.00
996085619 EB TEMP IVN FD VAR RT 12/31/49 FEE CL 12 70,365.320 1.00 1.00 70,365.32 70,365.32 70,365.32 70,365.32 0.10 0.00 0.00

INTEREST RECEIVABLE 0.000 1.00 1.00 88.14 88.14 88.14 88.14 0.00 0.00 0.00
RECEIVABLE ON SECURITIES LENDING INCOME 0.000 1.00 1.00 2,991.78 2,991.78 2,991.78 2,991.78 0.00 0.00 0.00
PAYABLE FOR SEC LENDING AGENT FEES 0.000 1.00 1.00 -68.00 -68.00 -68.00 -68.00 0.00 0.00 0.00
PAYABLE FOR SEC LENDING BROKER REBATES 0.000 1.00 1.00 -2,538.34 -2,538.34 -2,538.34 -2,538.34 0.00 0.00 0.00

EQUITY 52,625,973.94 69,336,470.52 99.90 16,710,496.58

U.S. DOLLAR 52,625,973.94 52,625,973.94 69,336,470.52 69,336,470.52 99.90 16,710,496.58 16,710,496.58
464287507 ISHARES CORE S&P MIDCAP ETF 364,948.000 189.99 189.99 52,625,973.94 52,625,973.94 69,336,470.52 69,336,470.52 99.90 16,710,496.58 16,710,496.58
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Grand Total 123,578,593.1
9

141,814,829.5
8 100.00 18,236,236.39

CASH & CASH EQUIVALENTS 258,772.38 258,772.38 0.18 0.00

U.S. DOLLAR 258,772.38 258,772.38 258,772.38 258,772.38 0.18 0.00 0.00
996085619 EB TEMP IVN FD VAR RT 12/31/49 FEE CL 12 140,384.060 1.00 1.00 140,384.06 140,384.06 140,384.06 140,384.06 0.10 0.00 0.00

DIVIDENDS RECEIVABLE 0.000 1.00 1.00 113,878.25 113,878.25 113,878.25 113,878.25 0.08 0.00 0.00
INTEREST RECEIVABLE 0.000 1.00 1.00 108.71 108.71 108.71 108.71 0.00 0.00 0.00
RECEIVABLE ON SECURITIES LENDING INCOME 0.000 1.00 1.00 19,549.12 19,549.12 19,549.12 19,549.12 0.01 0.00 0.00
PAYABLE FOR SEC LENDING AGENT FEES 0.000 1.00 1.00 -775.10 -775.10 -775.10 -775.10 0.00 0.00 0.00
PAYABLE FOR SEC LENDING BROKER REBATES 0.000 1.00 1.00 -14,372.66 -14,372.66 -14,372.66 -14,372.66 -0.01 0.00 0.00

EQUITY 123,319,820.8
1

141,556,057.2
0 99.82 18,236,236.39

U.S. DOLLAR 123,319,820.8
1

123,319,820.8
1

141,556,057.2
0

141,556,057.2
0 99.82 18,236,236.39 18,236,236.39

001055102 AFLAC INC 5,384.000 44.77 44.77 199,291.66 199,291.66 241,041.68 241,041.68 0.17 41,750.02 41,750.02
00206R102 AT&T INC 9,205.000 35.64 35.64 388,178.75 388,178.75 328,066.20 328,066.20 0.23 -60,112.55 -60,112.55
002824100 ABBOTT LABORATORIES 7,340.000 59.27 59.27 331,288.91 331,288.91 435,041.80 435,041.80 0.31 103,752.89 103,752.89
00287Y109 ABBVIE INC 1,077.000 92.60 92.60 104,895.11 104,895.11 99,730.20 99,730.20 0.07 -5,164.91 -5,164.91
00507V109 ACTIVISION BLIZZARD INC 2,319.000 66.56 66.56 110,301.61 110,301.61 154,352.64 154,352.64 0.11 44,051.03 44,051.03
00724F101 ADOBE SYSTEMS INC 1,120.000 226.52 226.52 125,578.81 125,578.81 253,702.40 253,702.40 0.18 128,123.59 128,123.59
00751Y106 ADVANCE AUTO PARTS INC 888.000 106.45 106.45 142,431.66 142,431.66 94,527.60 94,527.60 0.07 -47,904.06 -47,904.06
007903107 ADVANCED MICRO DEVICES INC 10,280.000 10.09 10.09 134,163.78 134,163.78 103,725.20 103,725.20 0.07 -30,438.58 -30,438.58
00817Y108 AETNA INC 4,843.000 175.89 175.89 608,094.93 608,094.93 851,835.27 851,835.27 0.60 243,740.34 243,740.34
008252108 AFFILIATED MANAGERS GROUP INC 1,060.000 171.36 171.36 187,416.10 187,416.10 181,641.60 181,641.60 0.13 -5,774.50 -5,774.50
00846U101 AGILENT TECHNOLOGIES INC 4,442.000 68.17 68.17 209,853.52 209,853.52 302,811.14 302,811.14 0.21 92,957.62 92,957.62
009158106 AIR PRODUCTS & CHEMICALS INC 655.000 165.43 165.43 91,551.55 91,551.55 108,356.65 108,356.65 0.08 16,805.10 16,805.10
00971T101 AKAMAI TECHNOLOGIES INC 4,269.000 71.64 71.64 278,717.40 278,717.40 305,831.16 305,831.16 0.22 27,113.76 27,113.76
011659109 ALASKA AIR GROUP INC 1,233.000 65.21 65.21 98,412.62 98,412.62 80,403.93 80,403.93 0.06 -18,008.69 -18,008.69
012653101 ALBEMARLE CORP 2,643.000 96.87 96.87 235,448.90 235,448.90 256,027.41 256,027.41 0.18 20,578.51 20,578.51
015271109 ALEXANDRIA REAL ESTATE EQUITIE 1,753.000 122.93 122.93 199,452.19 199,452.19 215,496.29 215,496.29 0.15 16,044.10 16,044.10
016255101 ALIGN TECHNOLOGY INC 907.000 265.50 265.50 149,347.39 149,347.39 240,808.50 240,808.50 0.17 91,461.11 91,461.11
017175100 ALLEGHANY CORP 558.000 592.59 592.59 315,231.57 315,231.57 330,665.22 330,665.22 0.23 15,433.65 15,433.65
018581108 ALLIANCE DATA SYSTEMS CORP 502.000 210.55 210.55 112,939.33 112,939.33 105,696.10 105,696.10 0.07 -7,243.23 -7,243.23
018802108 ALLIANT ENERGY CORP 15,327.000 41.59 41.59 616,124.48 616,124.48 637,449.93 637,449.93 0.45 21,325.45 21,325.45
020002101 ALLSTATE CORP/THE 4,260.000 97.53 97.53 330,171.44 330,171.44 415,477.80 415,477.80 0.29 85,306.36 85,306.36
02005N100 ALLY FINANCIAL INC 15,585.000 27.38 27.38 326,164.76 326,164.76 426,717.30 426,717.30 0.30 100,552.54 100,552.54
02079K305 ALPHABET INC-CL A 78.000 1,046.10 1,046.10 76,354.92 76,354.92 81,595.80 81,595.80 0.06 5,240.88 5,240.88
02209S103 ALTRIA GROUP INC 2,381.000 64.25 64.25 169,222.88 169,222.88 152,979.25 152,979.25 0.11 -16,243.63 -16,243.63
023135106 AMAZON.COM INC 105.000 1,441.50 1,441.50 91,621.85 91,621.85 151,357.50 151,357.50 0.11 59,735.65 59,735.65
023608102 AMEREN CORP 11,595.000 56.36 56.36 623,257.92 623,257.92 653,494.20 653,494.20 0.46 30,236.28 30,236.28
025537101 AMERICAN ELECTRIC POWER CO INC 7,282.000 68.27 68.27 512,716.71 512,716.71 497,142.14 497,142.14 0.35 -15,574.57 -15,574.57
025816109 AMERICAN EXPRESS CO 3,133.000 93.60 93.60 242,338.69 242,338.69 293,248.80 293,248.80 0.21 50,910.11 50,910.11
026874784 AMERICAN INTERNATIONAL GROUP I 4,546.000 54.28 54.28 258,359.58 258,359.58 246,756.88 246,756.88 0.17 -11,602.70 -11,602.70
03027X100 AMERICAN TOWER CORP 1,756.000 138.52 138.52 216,011.67 216,011.67 243,241.12 243,241.12 0.17 27,229.45 27,229.45
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030420103 AMERICAN WATER WORKS CO INC 6,143.000 82.62 82.62 505,623.98 505,623.98 507,534.66 507,534.66 0.36 1,910.68 1,910.68
03076C106 AMERIPRISE FINANCIAL INC 1,143.000 143.59 143.59 135,093.81 135,093.81 164,123.37 164,123.37 0.12 29,029.56 29,029.56
031100100 AMETEK INC 4,223.000 75.60 75.60 222,840.88 222,840.88 319,258.80 319,258.80 0.23 96,417.92 96,417.92
031162100 AMGEN INC 587.000 171.38 171.38 104,004.32 104,004.32 100,600.06 100,600.06 0.07 -3,404.26 -3,404.26
032095101 AMPHENOL CORP 4,022.000 86.47 86.47 252,465.21 252,465.21 347,782.34 347,782.34 0.25 95,317.13 95,317.13
032511107 ANADARKO PETROLEUM CORP 1,381.000 63.46 63.46 84,405.12 84,405.12 87,638.26 87,638.26 0.06 3,233.14 3,233.14
032654105 ANALOG DEVICES INC 1,127.000 93.14 93.14 95,292.34 95,292.34 104,968.78 104,968.78 0.07 9,676.44 9,676.44
03349M105 ANDEAVOR 4,570.000 113.84 113.84 407,972.70 407,972.70 520,248.80 520,248.80 0.37 112,276.10 112,276.10
035710409 ANNALY CAPITAL MANAGEMENT INC 81,222.000 10.30 10.30 884,439.04 884,439.04 836,586.60 836,586.60 0.59 -47,852.44 -47,852.44
03662Q105 ANSYS INC 2,844.000 159.99 159.99 293,551.98 293,551.98 455,011.56 455,011.56 0.32 161,459.58 161,459.58
036752103 ANTHEM INC 3,586.000 225.27 225.27 587,206.41 587,206.41 807,818.22 807,818.22 0.57 220,611.81 220,611.81
037833100 APPLE INC 974.000 175.82 175.82 150,005.71 150,005.71 171,248.68 171,248.68 0.12 21,242.97 21,242.97
038222105 APPLIED MATERIALS INC 1,768.000 56.87 56.87 73,688.21 73,688.21 100,546.16 100,546.16 0.07 26,857.95 26,857.95
039483102 ARCHER-DANIELS-MIDLAND CO 2,434.000 45.47 45.47 104,223.77 104,223.77 110,673.98 110,673.98 0.08 6,450.21 6,450.21
03965L100 ARCONIC INC 7,558.000 23.56 23.56 160,346.09 160,346.09 178,066.48 178,066.48 0.13 17,720.39 17,720.39
052769106 AUTODESK INC 949.000 129.72 129.72 72,417.84 72,417.84 123,104.28 123,104.28 0.09 50,686.44 50,686.44
052800109 AUTOLIV INC 3,343.000 151.18 151.18 370,500.50 370,500.50 505,394.74 505,394.74 0.36 134,894.24 134,894.24
053015103 AUTOMATIC DATA PROCESSING INC 1,960.000 116.91 116.91 195,882.09 195,882.09 229,143.60 229,143.60 0.16 33,261.51 33,261.51
053332102 AUTOZONE INC 298.000 604.36 604.36 226,689.64 226,689.64 180,099.28 180,099.28 0.13 -46,590.36 -46,590.36
053484101 AVALONBAY COMMUNITIES INC 1,382.000 166.00 166.00 249,695.93 249,695.93 229,412.00 229,412.00 0.16 -20,283.93 -20,283.93
054937107 BB&T CORP 7,874.000 52.00 52.00 318,063.01 318,063.01 409,448.00 409,448.00 0.29 91,384.99 91,384.99
05722G100 BAKER HUGHES A GE CO 4,673.000 32.84 32.84 210,274.83 210,274.83 153,461.32 153,461.32 0.11 -56,813.51 -56,813.51
058498106 BALL CORP 7,884.000 40.76 40.76 292,143.55 292,143.55 321,351.84 321,351.84 0.23 29,208.29 29,208.29
060505104 BANK OF AMERICA CORP 14,987.000 29.93 29.93 295,825.53 295,825.53 448,560.91 448,560.91 0.32 152,735.38 152,735.38
064058100 BANK OF NEW YORK MELLON CORP/T 7,373.000 51.99 51.99 303,011.70 303,011.70 383,322.27 383,322.27 0.27 80,310.57 80,310.57
071813109 BAXTER INTERNATIONAL INC 9,133.000 66.29 66.29 434,828.29 434,828.29 605,426.57 605,426.57 0.43 170,598.28 170,598.28
075887109 BECTON DICKINSON AND CO 2,397.000 229.57 229.57 451,515.33 451,515.33 550,279.29 550,279.29 0.39 98,763.96 98,763.96
084670702 BERKSHIRE HATHAWAY INC 1,221.000 198.22 198.22 184,123.05 184,123.05 242,026.62 242,026.62 0.17 57,903.57 57,903.57
086516101 BEST BUY CO INC 8,804.000 71.91 71.91 297,963.08 297,963.08 633,095.64 633,095.64 0.45 335,132.56 335,132.56
09061G101 BIOMARIN PHARMACEUTICAL INC 2,211.000 82.69 82.69 197,824.19 197,824.19 182,827.59 182,827.59 0.13 -14,996.60 -14,996.60
09247X101 BLACKROCK INC 312.000 524.85 524.85 133,288.75 133,288.75 163,753.20 163,753.20 0.12 30,464.45 30,464.45
097023105 BOEING CO/THE 1,026.000 331.77 331.77 172,724.01 172,724.01 340,396.02 340,396.02 0.24 167,672.01 167,672.01
09857L108 BOOKING HOLDINGS INC 44.000 2,096.59 2,096.59 61,748.92 61,748.92 92,249.96 92,249.96 0.07 30,501.04 30,501.04
099724106 BORGWARNER INC 5,782.000 53.80 53.80 208,548.64 208,548.64 311,071.60 311,071.60 0.22 102,522.96 102,522.96
101137107 BOSTON SCIENTIFIC CORP 10,133.000 28.83 28.83 252,123.45 252,123.45 292,134.39 292,134.39 0.21 40,010.94 40,010.94
11133T103 BROADRIDGE FINANCIAL SOLUTIONS 2,956.000 109.71 109.71 224,251.08 224,251.08 324,302.76 324,302.76 0.23 100,051.68 100,051.68
11135F101 BROADCOM INC 361.000 249.37 249.37 89,237.79 89,237.79 90,022.57 90,022.57 0.06 784.78 784.78
115637209 BROWN-FORMAN CORP 4,488.000 55.90 55.90 179,745.50 179,745.50 250,879.20 250,879.20 0.18 71,133.70 71,133.70
12503M108 CBOE GLOBAL MARKETS INC 2,121.000 108.81 108.81 234,817.72 234,817.72 230,786.01 230,786.01 0.16 -4,031.71 -4,031.71
12504L109 CBRE GROUP INC 4,261.000 47.58 47.58 142,375.79 142,375.79 202,738.38 202,738.38 0.14 60,362.59 60,362.59
12508E101 CDK GLOBAL INC 2,155.000 65.14 65.14 133,468.56 133,468.56 140,376.70 140,376.70 0.10 6,908.14 6,908.14
12514G108 CDW CORP/DE 1,778.000 70.65 70.65 113,683.81 113,683.81 125,615.70 125,615.70 0.09 11,931.89 11,931.89
12541W209 CH ROBINSON WORLDWIDE INC 4,625.000 97.62 97.62 338,618.21 338,618.21 451,492.50 451,492.50 0.32 112,874.29 112,874.29
125509109 CIGNA CORP 2,670.000 175.08 175.08 389,752.50 389,752.50 467,463.60 467,463.60 0.33 77,711.10 77,711.10
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125581801 CIT GROUP INC 6,214.000 52.13 52.13 229,067.48 229,067.48 323,935.82 323,935.82 0.23 94,868.34 94,868.34
12572Q105 CME GROUP INC 6,225.000 164.02 164.02 656,178.24 656,178.24 1,021,024.50 1,021,024.50 0.72 364,846.26 364,846.26
125896100 CMS ENERGY CORP 14,867.000 45.00 45.00 667,692.57 667,692.57 669,015.00 669,015.00 0.47 1,322.43 1,322.43
126408103 CSX CORP 2,469.000 56.41 56.41 109,054.56 109,054.56 139,276.29 139,276.29 0.10 30,221.73 30,221.73
126650100 CVS HEALTH CORP 4,215.000 66.10 66.10 374,416.78 374,416.78 278,611.50 278,611.50 0.20 -95,805.28 -95,805.28
12673P105 CA INC 7,984.000 35.00 35.00 272,221.35 272,221.35 279,440.00 279,440.00 0.20 7,218.65 7,218.65
127097103 CABOT OIL & GAS CORP 5,764.000 23.96 23.96 136,532.32 136,532.32 138,105.44 138,105.44 0.10 1,573.12 1,573.12
127387108 CADENCE DESIGN SYSTEMS INC 4,550.000 37.54 37.54 178,394.99 178,394.99 170,807.00 170,807.00 0.12 -7,587.99 -7,587.99
134429109 CAMPBELL SOUP CO 6,421.000 42.81 42.81 400,051.11 400,051.11 274,883.01 274,883.01 0.19 -125,168.10 -125,168.10
14040H105 CAPITAL ONE FINANCIAL CORP 1,013.000 96.90 96.90 72,642.41 72,642.41 98,159.70 98,159.70 0.07 25,517.29 25,517.29
14149Y108 CARDINAL HEALTH INC 1,981.000 62.29 62.29 160,419.65 160,419.65 123,396.49 123,396.49 0.09 -37,023.16 -37,023.16
143130102 CARMAX INC 2,165.000 62.00 62.00 141,064.50 141,064.50 134,230.00 134,230.00 0.09 -6,834.50 -6,834.50
143658300 CARNIVAL CORP 5,464.000 64.08 64.08 304,285.63 304,285.63 350,133.12 350,133.12 0.25 45,847.49 45,847.49
149123101 CATERPILLAR INC 703.000 152.14 152.14 62,899.24 62,899.24 106,954.42 106,954.42 0.08 44,055.18 44,055.18
150870103 CELANESE CORP 3,046.000 106.42 106.42 227,560.59 227,560.59 324,155.32 324,155.32 0.23 96,594.73 96,594.73
15135B101 CENTENE CORP 6,731.000 109.92 109.92 550,619.29 550,619.29 739,871.52 739,871.52 0.52 189,252.23 189,252.23
15189T107 CENTERPOINT ENERGY INC 19,965.000 27.07 27.07 502,786.86 502,786.86 540,452.55 540,452.55 0.38 37,665.69 37,665.69
156700106 CENTURYLINK INC 7,177.000 17.36 17.36 186,565.70 186,565.70 124,592.72 124,592.72 0.09 -61,972.98 -61,972.98
156782104 CERNER CORP 4,624.000 57.94 57.94 286,784.58 286,784.58 267,914.56 267,914.56 0.19 -18,870.02 -18,870.02
16119P108 CHARTER COMMUNICATIONS INC 702.000 312.84 312.84 205,479.40 205,479.40 219,613.68 219,613.68 0.15 14,134.28 14,134.28
16411R208 CHENIERE ENERGY INC 2,152.000 56.90 56.90 98,045.89 98,045.89 122,448.80 122,448.80 0.09 24,402.91 24,402.91
166764100 CHEVRON CORP 2,592.000 120.70 120.70 290,665.96 290,665.96 312,854.40 312,854.40 0.22 22,188.44 22,188.44
169656105 CHIPOTLE MEXICAN GRILL INC 805.000 326.60 326.60 334,876.45 334,876.45 262,913.00 262,913.00 0.19 -71,963.45 -71,963.45
171340102 CHURCH & DWIGHT CO INC 5,642.000 50.10 50.10 281,764.05 281,764.05 282,664.20 282,664.20 0.20 900.15 900.15
171798101 CIMAREX ENERGY CO 1,048.000 96.72 96.72 121,019.48 121,019.48 101,362.56 101,362.56 0.07 -19,656.92 -19,656.92
172062101 CINCINNATI FINANCIAL CORP 4,373.000 74.74 74.74 326,030.29 326,030.29 326,838.02 326,838.02 0.23 807.73 807.73
17275R102 CISCO SYSTEMS INC 4,744.000 43.30 43.30 149,119.09 149,119.09 205,415.20 205,415.20 0.14 56,296.11 56,296.11
172908105 CINTAS CORP 1,649.000 172.91 172.91 205,069.61 205,069.61 285,128.59 285,128.59 0.20 80,058.98 80,058.98
172967424 CITIGROUP INC 2,431.000 70.07 70.07 136,405.34 136,405.34 170,340.17 170,340.17 0.12 33,934.83 33,934.83
174610105 CITIZENS FINANCIAL GROUP INC 14,969.000 42.37 42.37 478,853.51 478,853.51 634,236.53 634,236.53 0.45 155,383.02 155,383.02
177376100 CITRIX SYSTEMS INC 2,086.000 95.97 95.97 147,357.91 147,357.91 200,193.42 200,193.42 0.14 52,835.51 52,835.51
189054109 CLOROX CO/THE 3,519.000 127.17 127.17 474,637.54 474,637.54 447,511.23 447,511.23 0.32 -27,126.31 -27,126.31
191216100 COCA-COLA CO/THE 3,610.000 44.68 44.68 164,161.67 164,161.67 161,294.80 161,294.80 0.11 -2,866.87 -2,866.87
192446102 COGNIZANT TECHNOLOGY SOLUTIONS 2,160.000 81.77 81.77 163,036.92 163,036.92 176,623.20 176,623.20 0.12 13,586.28 13,586.28
194162103 COLGATE-PALMOLIVE CO 1,517.000 72.44 72.44 109,857.90 109,857.90 109,891.48 109,891.48 0.08 33.58 33.58
20030N101 COMCAST CORP 6,375.000 33.53 33.53 215,367.92 215,367.92 213,753.75 213,753.75 0.15 -1,614.17 -1,614.17
200340107 COMERICA INC 7,414.000 96.11 96.11 412,882.05 412,882.05 712,559.54 712,559.54 0.50 299,677.49 299,677.49
205887102 CONAGRA BRANDS INC 8,137.000 37.21 37.21 302,953.46 302,953.46 302,777.77 302,777.77 0.21 -175.69 -175.69
20605P101 CONCHO RESOURCES INC 1,987.000 153.37 153.37 262,106.91 262,106.91 304,746.19 304,746.19 0.21 42,639.28 42,639.28
20825C104 CONOCOPHILLIPS 3,035.000 65.73 65.73 144,548.97 144,548.97 199,490.55 199,490.55 0.14 54,941.58 54,941.58
209115104 CONSOLIDATED EDISON INC 9,967.000 77.79 77.79 808,528.90 808,528.90 775,332.93 775,332.93 0.55 -33,195.97 -33,195.97
21036P108 CONSTELLATION BRANDS INC 2,660.000 227.02 227.02 474,804.89 474,804.89 603,873.20 603,873.20 0.43 129,068.31 129,068.31
216648402 COOPER COS INC/THE 2,702.000 228.00 228.00 486,474.75 486,474.75 616,056.00 616,056.00 0.43 129,581.25 129,581.25
219350105 CORNING INC 7,183.000 27.49 27.49 175,384.70 175,384.70 197,460.67 197,460.67 0.14 22,075.97 22,075.97
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22160K105 COSTCO WHOLESALE CORP 493.000 194.58 194.58 80,838.05 80,838.05 95,927.94 95,927.94 0.07 15,089.89 15,089.89
222070203 COTY INC 5,629.000 17.72 17.72 103,436.03 103,436.03 99,745.88 99,745.88 0.07 -3,690.15 -3,690.15
22822V101 CROWN CASTLE INTERNATIONAL COR 3,102.000 104.33 104.33 316,777.23 316,777.23 323,631.66 323,631.66 0.23 6,854.43 6,854.43
231021106 CUMMINS INC 1,262.000 166.67 166.67 168,983.87 168,983.87 210,337.54 210,337.54 0.15 41,353.67 41,353.67
23331A109 DR HORTON INC 8,616.000 44.79 44.79 318,741.23 318,741.23 385,910.64 385,910.64 0.27 67,169.41 67,169.41
233331107 DTE ENERGY CO 7,060.000 103.61 103.61 716,302.72 716,302.72 731,486.60 731,486.60 0.52 15,183.88 15,183.88
23355L106 DXC TECHNOLOGY CO 1,725.000 104.01 104.01 183,827.10 183,827.10 179,417.25 179,417.25 0.13 -4,409.85 -4,409.85
235851102 DANAHER CORP 3,982.000 100.42 100.42 326,206.40 326,206.40 399,872.44 399,872.44 0.28 73,666.04 73,666.04
237194105 DARDEN RESTAURANTS INC 4,576.000 88.95 88.95 325,283.42 325,283.42 407,035.20 407,035.20 0.29 81,751.78 81,751.78
23918K108 DAVITA INC 4,664.000 63.17 63.17 352,422.40 352,422.40 294,624.88 294,624.88 0.21 -57,797.52 -57,797.52
244199105 DEERE & CO 1,445.000 148.98 148.98 142,493.48 142,493.48 215,276.10 215,276.10 0.15 72,782.62 72,782.62
247361702 DELTA AIR LINES INC 2,891.000 54.30 54.30 121,733.20 121,733.20 156,981.30 156,981.30 0.11 35,248.10 35,248.10
24906P109 DENTSPLY SIRONA INC 4,638.000 50.19 50.19 278,327.98 278,327.98 232,781.22 232,781.22 0.16 -45,546.76 -45,546.76
25278X109 DIAMONDBACK ENERGY INC 1,285.000 119.04 119.04 142,339.82 142,339.82 152,966.40 152,966.40 0.11 10,626.58 10,626.58
253868103 DIGITAL REALTY TRUST INC 5,264.000 103.19 103.19 567,228.40 567,228.40 543,192.16 543,192.16 0.38 -24,036.24 -24,036.24
254687106 WALT DISNEY CO/THE 2,182.000 100.24 100.24 223,061.08 223,061.08 218,723.68 218,723.68 0.15 -4,337.40 -4,337.40
254709108 DISCOVER FINANCIAL SERVICES 2,468.000 71.56 71.56 144,446.90 144,446.90 176,610.08 176,610.08 0.12 32,163.18 32,163.18
25470M109 DISH NETWORK CORP 1,916.000 38.97 38.97 100,278.02 100,278.02 74,666.52 74,666.52 0.05 -25,611.50 -25,611.50
256746108 DOLLAR TREE INC 1,760.000 97.55 97.55 160,868.57 160,868.57 171,688.00 171,688.00 0.12 10,819.43 10,819.43
25746U109 DOMINION ENERGY INC 2,811.000 64.73 64.73 209,810.54 209,810.54 181,956.03 181,956.03 0.13 -27,854.51 -27,854.51
260003108 DOVER CORP 2,997.000 94.30 94.30 245,853.57 245,853.57 282,617.10 282,617.10 0.20 36,763.53 36,763.53
26078J100 DOWDUPONT INC 6,577.000 67.01 67.01 405,038.26 405,038.26 440,724.77 440,724.77 0.31 35,686.51 35,686.51
26138E109 DR PEPPER SNAPPLE GROUP INC 3,829.000 121.04 121.04 376,848.19 376,848.19 463,462.16 463,462.16 0.33 86,613.97 86,613.97
264411505 DUKE REALTY CORP 14,321.000 25.94 25.94 380,317.51 380,317.51 371,486.74 371,486.74 0.26 -8,830.77 -8,830.77
26441C204 DUKE ENERGY CORP 6,816.000 77.96 77.96 576,038.81 576,038.81 531,375.36 531,375.36 0.37 -44,663.45 -44,663.45
26875P101 EOG RESOURCES INC 2,125.000 111.02 111.02 204,854.83 204,854.83 235,917.50 235,917.50 0.17 31,062.67 31,062.67
26884L109 EQT CORP 4,911.000 49.01 49.01 333,566.62 333,566.62 240,688.11 240,688.11 0.17 -92,878.51 -92,878.51
269246401 E*TRADE FINANCIAL CORP 9,093.000 57.59 57.59 309,549.95 309,549.95 523,665.87 523,665.87 0.37 214,115.92 214,115.92
277432100 EASTMAN CHEMICAL CO 2,745.000 107.30 107.30 210,030.48 210,030.48 294,538.50 294,538.50 0.21 84,508.02 84,508.02
278642103 EBAY INC 5,698.000 40.19 40.19 202,094.38 202,094.38 229,002.62 229,002.62 0.16 26,908.24 26,908.24
278865100 ECOLAB INC 674.000 146.96 146.96 82,418.18 82,418.18 99,051.04 99,051.04 0.07 16,632.86 16,632.86
281020107 EDISON INTERNATIONAL 9,725.000 64.45 64.45 730,819.76 730,819.76 626,776.25 626,776.25 0.44 -104,043.51 -104,043.51
28176E108 EDWARDS LIFESCIENCES CORP 1,330.000 138.12 138.12 153,160.84 153,160.84 183,699.60 183,699.60 0.13 30,538.76 30,538.76
285512109 ELECTRONIC ARTS INC 2,508.000 122.19 122.19 232,429.99 232,429.99 306,452.52 306,452.52 0.22 74,022.53 74,022.53
291011104 EMERSON ELECTRIC CO 2,166.000 68.81 68.81 129,614.42 129,614.42 149,042.46 149,042.46 0.11 19,428.04 19,428.04
29364G103 ENTERGY CORP 5,856.000 79.63 79.63 473,775.65 473,775.65 466,313.28 466,313.28 0.33 -7,462.37 -7,462.37
294429105 EQUIFAX INC 2,071.000 116.66 116.66 266,912.31 266,912.31 241,602.86 241,602.86 0.17 -25,309.45 -25,309.45
29444U700 EQUINIX INC 989.000 405.52 405.52 402,927.34 402,927.34 401,059.28 401,059.28 0.28 -1,868.06 -1,868.06
29476L107 EQUITY RESIDENTIAL 2,995.000 61.68 61.68 204,504.85 204,504.85 184,731.60 184,731.60 0.13 -19,773.25 -19,773.25
297178105 ESSEX PROPERTY TRUST INC 2,678.000 242.45 242.45 628,031.82 628,031.82 649,281.10 649,281.10 0.46 21,249.28 21,249.28
30040W108 EVERSOURCE ENERGY 9,233.000 59.68 59.68 548,527.97 548,527.97 551,025.44 551,025.44 0.39 2,497.47 2,497.47
30161N101 EXELON CORP 13,715.000 38.59 38.59 518,381.78 518,381.78 529,261.85 529,261.85 0.37 10,880.07 10,880.07
30212P303 EXPEDIA GROUP INC 800.000 109.16 109.16 104,641.45 104,641.45 87,328.00 87,328.00 0.06 -17,313.45 -17,313.45
302130109 EXPEDITORS INTERNATIONAL OF WA 5,282.000 64.54 64.54 268,873.35 268,873.35 340,900.28 340,900.28 0.24 72,026.93 72,026.93
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30219G108 EXPRESS SCRIPTS HOLDING CO 5,128.000 71.99 71.99 386,081.16 386,081.16 369,164.72 369,164.72 0.26 -16,916.44 -16,916.44
30225T102 EXTRA SPACE STORAGE INC 3,525.000 87.35 87.35 312,667.26 312,667.26 307,908.75 307,908.75 0.22 -4,758.51 -4,758.51
30231G102 EXXON MOBIL CORP 5,052.000 78.54 78.54 456,853.94 456,853.94 396,784.08 396,784.08 0.28 -60,069.86 -60,069.86
302491303 FMC CORP 2,275.000 80.62 80.62 173,397.92 173,397.92 183,410.50 183,410.50 0.13 10,012.58 10,012.58
30303M102 FACEBOOK INC 870.000 164.83 164.83 118,494.32 118,494.32 143,402.10 143,402.10 0.10 24,907.78 24,907.78
311900104 FASTENAL CO 2,099.000 50.67 50.67 91,779.28 91,779.28 106,356.33 106,356.33 0.07 14,577.05 14,577.05
313747206 FEDERAL REALTY INVESTMENT TRUS 1,557.000 115.72 115.72 246,096.78 246,096.78 180,176.04 180,176.04 0.13 -65,920.74 -65,920.74
31428X106 FEDEX CORP 1,081.000 250.03 250.03 189,368.24 189,368.24 270,282.43 270,282.43 0.19 80,914.19 80,914.19
315616102 F5 NETWORKS INC 1,172.000 155.25 155.25 155,783.18 155,783.18 181,953.00 181,953.00 0.13 26,169.82 26,169.82
31620M106 FIDELITY NATIONAL INFORMATION 3,524.000 97.29 97.29 284,498.33 284,498.33 342,849.96 342,849.96 0.24 58,351.63 58,351.63
31620R303 FNF GROUP 17,430.000 38.60 38.60 527,808.24 527,808.24 672,798.00 672,798.00 0.47 144,989.76 144,989.76
316773100 FIFTH THIRD BANCORP 13,522.000 31.49 31.49 285,549.72 285,549.72 425,807.78 425,807.78 0.30 140,258.06 140,258.06
33616C100 FIRST REPUBLIC BANK/CA 7,575.000 91.17 91.17 612,346.08 612,346.08 690,612.75 690,612.75 0.49 78,266.67 78,266.67
337738108 FISERV INC 3,209.000 71.59 71.59 185,153.34 185,153.34 229,732.31 229,732.31 0.16 44,578.97 44,578.97
337932107 FIRSTENERGY CORP 13,954.000 34.61 34.61 491,254.46 491,254.46 482,947.94 482,947.94 0.34 -8,306.52 -8,306.52
339041105 FLEETCOR TECHNOLOGIES INC 439.000 202.83 202.83 83,622.63 83,622.63 89,042.37 89,042.37 0.06 5,419.74 5,419.74
343412102 FLUOR CORP 2,390.000 57.96 57.96 125,419.42 125,419.42 138,524.40 138,524.40 0.10 13,104.98 13,104.98
344849104 FOOT LOCKER INC 4,189.000 43.35 43.35 266,238.40 266,238.40 181,593.15 181,593.15 0.13 -84,645.25 -84,645.25
34959J108 FORTIVE CORP 1,672.000 75.26 75.26 108,327.61 108,327.61 125,834.72 125,834.72 0.09 17,507.11 17,507.11
34964C106 FORTUNE BRANDS HOME & SECURITY 1,300.000 58.92 58.92 78,193.27 78,193.27 76,596.00 76,596.00 0.05 -1,597.27 -1,597.27
354613101 FRANKLIN RESOURCES INC 3,883.000 33.84 33.84 140,730.37 140,730.37 131,400.72 131,400.72 0.09 -9,329.65 -9,329.65
35671D857 FREEPORT-MCMORAN INC 9,584.000 18.16 18.16 127,794.68 127,794.68 174,045.44 174,045.44 0.12 46,250.76 46,250.76
36174X101 GGP INC 10,594.000 19.77 19.77 297,940.19 297,940.19 209,443.38 209,443.38 0.15 -88,496.81 -88,496.81
363576109 ARTHUR J GALLAGHER & CO 6,873.000 69.28 69.28 349,660.17 349,660.17 476,161.44 476,161.44 0.34 126,501.27 126,501.27
366651107 GARTNER INC 2,344.000 116.69 116.69 240,697.37 240,697.37 273,521.36 273,521.36 0.19 32,823.99 32,823.99
369550108 GENERAL DYNAMICS CORP 1,295.000 218.40 218.40 207,760.63 207,760.63 282,828.00 282,828.00 0.20 75,067.37 75,067.37
369604103 GENERAL ELECTRIC CO 12,622.000 13.33 13.33 288,553.39 288,553.39 168,251.26 168,251.26 0.12 -120,302.13 -120,302.13
370334104 GENERAL MILLS INC 2,026.000 45.24 45.24 141,743.35 141,743.35 91,656.24 91,656.24 0.06 -50,087.11 -50,087.11
37045V100 GENERAL MOTORS CO 5,034.000 39.17 39.17 193,172.93 193,172.93 197,181.78 197,181.78 0.14 4,008.85 4,008.85
372460105 GENUINE PARTS CO 1,462.000 90.66 90.66 145,925.24 145,925.24 132,544.92 132,544.92 0.09 -13,380.32 -13,380.32
37940X102 GLOBAL PAYMENTS INC 1,874.000 110.44 110.44 165,841.76 165,841.76 206,964.56 206,964.56 0.15 41,122.80 41,122.80
38141G104 GOLDMAN SACHS GROUP INC/THE 761.000 257.88 257.88 135,759.96 135,759.96 196,246.68 196,246.68 0.14 60,486.72 60,486.72
382550101 GOODYEAR TIRE & RUBBER CO/THE 4,739.000 28.21 28.21 144,770.03 144,770.03 133,687.19 133,687.19 0.09 -11,082.84 -11,082.84
384802104 WW GRAINGER INC 1,495.000 284.12 284.12 342,998.13 342,998.13 424,759.40 424,759.40 0.30 81,761.27 81,761.27
40414L109 HCP INC 6,949.000 22.53 22.53 242,093.67 242,093.67 156,560.97 156,560.97 0.11 -85,532.70 -85,532.70
40434L105 HP INC 5,642.000 21.85 21.85 87,168.66 87,168.66 123,277.70 123,277.70 0.09 36,109.04 36,109.04
410345102 HANESBRANDS INC 7,995.000 18.05 18.05 195,093.59 195,093.59 144,309.75 144,309.75 0.10 -50,783.84 -50,783.84
413875105 HARRIS CORP 3,677.000 165.18 165.18 369,797.27 369,797.27 607,366.86 607,366.86 0.43 237,569.59 237,569.59
416515104 HARTFORD FINANCIAL SERVICES GR 7,671.000 52.04 52.04 361,140.25 361,140.25 399,198.84 399,198.84 0.28 38,058.59 38,058.59
418056107 HASBRO INC 2,649.000 88.04 88.04 222,652.71 222,652.71 233,217.96 233,217.96 0.16 10,565.25 10,565.25
427866108 HERSHEY CO/THE 3,638.000 96.80 96.80 386,898.66 386,898.66 352,158.40 352,158.40 0.25 -34,740.26 -34,740.26
42809H107 HESS CORP 3,110.000 56.24 56.24 163,880.81 163,880.81 174,906.40 174,906.40 0.12 11,025.59 11,025.59
43300A203 HILTON WORLDWIDE HOLDINGS INC 3,676.000 80.53 80.53 216,232.15 216,232.15 296,028.28 296,028.28 0.21 79,796.13 79,796.13
436440101 HOLOGIC INC 8,820.000 37.69 37.69 357,090.83 357,090.83 332,425.80 332,425.80 0.23 -24,665.03 -24,665.03
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437076102 HOME DEPOT INC/THE 994.000 174.43 174.43 157,570.16 157,570.16 173,383.42 173,383.42 0.12 15,813.26 15,813.26
438516106 HONEYWELL INTERNATIONAL INC 1,199.000 146.75 146.75 147,671.77 147,671.77 175,953.25 175,953.25 0.12 28,281.48 28,281.48
440452100 HORMEL FOODS CORP 10,905.000 35.44 35.44 391,224.44 391,224.44 386,473.20 386,473.20 0.27 -4,751.24 -4,751.24
44107P104 HOST HOTELS & RESORTS INC 12,588.000 19.45 19.45 228,611.98 228,611.98 244,836.60 244,836.60 0.17 16,224.62 16,224.62
444859102 HUMANA INC 2,141.000 289.95 289.95 455,725.88 455,725.88 620,782.95 620,782.95 0.44 165,057.07 165,057.07
445658107 JB HUNT TRANSPORT SERVICES INC 1,863.000 119.75 119.75 160,760.82 160,760.82 223,094.25 223,094.25 0.16 62,333.43 62,333.43
446150104 HUNTINGTON BANCSHARES INC/OH 27,561.000 14.67 14.67 273,711.96 273,711.96 404,319.87 404,319.87 0.29 130,607.91 130,607.91
446413106 HUNTINGTON INGALLS INDUSTRIES 693.000 258.70 258.70 132,252.99 132,252.99 179,279.10 179,279.10 0.13 47,026.11 47,026.11
45168D104 IDEXX LABORATORIES INC 1,594.000 195.62 195.62 205,671.76 205,671.76 311,818.28 311,818.28 0.22 106,146.52 106,146.52
452308109 ILLINOIS TOOL WORKS INC 1,056.000 156.36 156.36 119,842.65 119,842.65 165,116.16 165,116.16 0.12 45,273.51 45,273.51
452327109 ILLUMINA INC 1,024.000 245.19 245.19 185,966.52 185,966.52 251,074.56 251,074.56 0.18 65,108.04 65,108.04
457187102 INGREDION INC 1,593.000 130.44 130.44 209,229.50 209,229.50 207,790.92 207,790.92 0.15 -1,438.58 -1,438.58
458140100 INTEL CORP 2,972.000 52.40 52.40 112,442.89 112,442.89 155,732.80 155,732.80 0.11 43,289.91 43,289.91
45866F104 INTERCONTINENTAL EXCHANGE INC 9,524.000 73.18 73.18 535,224.66 535,224.66 696,966.32 696,966.32 0.49 161,741.66 161,741.66
459200101 INTERNATIONAL BUSINESS MACHINE 721.000 157.89 157.89 115,738.88 115,738.88 113,838.69 113,838.69 0.08 -1,900.19 -1,900.19
459506101 INTERNATIONAL FLAVORS & FRAGRA 3,029.000 140.46 140.46 413,012.34 413,012.34 425,453.34 425,453.34 0.30 12,441.00 12,441.00
460146103 INTERNATIONAL PAPER CO 1,340.000 53.75 53.75 66,266.17 66,266.17 72,025.00 72,025.00 0.05 5,758.83 5,758.83
460690100 INTERPUBLIC GROUP OF COS INC/T 6,676.000 23.88 23.88 156,914.85 156,914.85 159,422.88 159,422.88 0.11 2,508.03 2,508.03
461202103 INTUIT INC 1,069.000 175.30 175.30 129,528.83 129,528.83 187,395.70 187,395.70 0.13 57,866.87 57,866.87
46120E602 INTUITIVE SURGICAL INC 1,304.000 418.38 418.38 317,008.66 317,008.66 545,567.52 545,567.52 0.38 228,558.86 228,558.86
46266C105 IQVIA HOLDINGS INC 5,675.000 98.04 98.04 493,662.35 493,662.35 556,377.00 556,377.00 0.39 62,714.65 62,714.65
46284V101 IRON MOUNTAIN INC 3,573.000 33.61 33.61 126,700.41 126,700.41 120,088.53 120,088.53 0.08 -6,611.88 -6,611.88
46625H100 JPMORGAN CHASE & CO 5,439.000 110.21 110.21 411,903.66 411,903.66 599,432.19 599,432.19 0.42 187,528.53 187,528.53
478160104 JOHNSON & JOHNSON 2,409.000 131.76 131.76 318,616.56 318,616.56 317,409.84 317,409.84 0.22 -1,206.72 -1,206.72
48203R104 JUNIPER NETWORKS INC 8,915.000 24.99 24.99 220,784.33 220,784.33 222,785.85 222,785.85 0.16 2,001.52 2,001.52
482480100 KLA-TENCOR CORP 3,052.000 108.85 108.85 257,010.51 257,010.51 332,210.20 332,210.20 0.23 75,199.69 75,199.69
485170302 KANSAS CITY SOUTHERN 2,852.000 111.93 111.93 263,402.81 263,402.81 319,224.36 319,224.36 0.23 55,821.55 55,821.55
487836108 KELLOGG CO 2,948.000 63.83 63.83 240,948.94 240,948.94 188,170.84 188,170.84 0.13 -52,778.10 -52,778.10
493267108 KEYCORP 27,221.000 19.34 19.34 434,469.36 434,469.36 526,454.14 526,454.14 0.37 91,984.78 91,984.78
494368103 KIMBERLY-CLARK CORP 834.000 106.81 106.81 110,417.40 110,417.40 89,079.54 89,079.54 0.06 -21,337.86 -21,337.86
49446R109 KIMCO REALTY CORP 9,838.000 13.95 13.95 278,212.27 278,212.27 137,240.10 137,240.10 0.10 -140,972.17 -140,972.17
49456B101 KINDER MORGAN INC/DE 8,960.000 15.68 15.68 160,043.44 160,043.44 140,492.80 140,492.80 0.10 -19,550.64 -19,550.64
500754106 KRAFT HEINZ CO/THE 2,364.000 61.19 61.19 184,418.30 184,418.30 144,653.16 144,653.16 0.10 -39,765.14 -39,765.14
501044101 KROGER CO/THE 5,436.000 24.17 24.17 168,278.86 168,278.86 131,388.12 131,388.12 0.09 -36,890.74 -36,890.74
501797104 L BRANDS INC 2,693.000 36.39 36.39 178,708.23 178,708.23 97,998.27 97,998.27 0.07 -80,709.96 -80,709.96
501889208 LKQ CORP 3,846.000 38.62 38.62 128,402.51 128,402.51 148,532.52 148,532.52 0.10 20,130.01 20,130.01
502413107 L3 TECHNOLOGIES INC 2,214.000 212.65 212.65 341,957.43 341,957.43 470,807.10 470,807.10 0.33 128,849.67 128,849.67
50540R409 LABORATORY CORP OF AMERICA HOL 3,481.000 166.50 166.50 487,878.37 487,878.37 579,586.50 579,586.50 0.41 91,708.13 91,708.13
512807108 LAM RESEARCH CORP 1,576.000 203.55 203.55 186,237.35 186,237.35 320,794.80 320,794.80 0.23 134,557.45 134,557.45
518439104 ESTEE LAUDER COS INC/THE 4,570.000 150.82 150.82 468,850.90 468,850.90 689,247.40 689,247.40 0.49 220,396.50 220,396.50
521865204 LEAR CORP 1,825.000 196.07 196.07 261,640.29 261,640.29 357,827.75 357,827.75 0.25 96,187.46 96,187.46
526057104 LENNAR CORP 5,449.000 57.13 57.13 277,306.26 277,306.26 311,301.37 311,301.37 0.22 33,995.11 33,995.11
530307305 LIBERTY BROADBAND CORP 4,521.000 83.33 83.33 347,645.24 347,645.24 376,734.93 376,734.93 0.27 29,089.69 29,089.69
532457108 ELI LILLY & CO 3,034.000 80.12 80.12 245,276.28 245,276.28 243,084.08 243,084.08 0.17 -2,192.20 -2,192.20
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534187109 LINCOLN NATIONAL CORP 3,979.000 70.00 70.00 221,351.55 221,351.55 278,530.00 278,530.00 0.20 57,178.45 57,178.45
539830109 LOCKHEED MARTIN CORP 1,395.000 345.70 345.70 378,077.69 378,077.69 482,251.50 482,251.50 0.34 104,173.81 104,173.81
540424108 LOEWS CORP 7,214.000 51.02 51.02 311,308.09 311,308.09 368,058.28 368,058.28 0.26 56,750.19 56,750.19
548661107 LOWE'S COS INC 939.000 86.06 86.06 82,009.77 82,009.77 80,810.34 80,810.34 0.06 -1,199.43 -1,199.43
55261F104 M&T BANK CORP 3,061.000 181.57 181.57 369,319.92 369,319.92 555,785.77 555,785.77 0.39 186,465.85 186,465.85
552953101 MGM RESORTS INTERNATIONAL 5,270.000 34.77 34.77 133,026.22 133,026.22 183,237.90 183,237.90 0.13 50,211.68 50,211.68
55354G100 MSCI INC 1,710.000 149.18 149.18 203,582.20 203,582.20 255,097.80 255,097.80 0.18 51,515.60 51,515.60
554382101 MACERICH CO/THE 6,425.000 57.85 57.85 521,982.78 521,982.78 371,686.25 371,686.25 0.26 -150,296.53 -150,296.53
55616P104 MACY'S INC 9,063.000 28.74 28.74 285,824.57 285,824.57 260,470.62 260,470.62 0.18 -25,353.95 -25,353.95
565849106 MARATHON OIL CORP 10,898.000 18.19 18.19 162,615.20 162,615.20 198,234.62 198,234.62 0.14 35,619.42 35,619.42
56585A102 MARATHON PETROLEUM CORP 5,601.000 77.52 77.52 285,807.82 285,807.82 434,189.52 434,189.52 0.31 148,381.70 148,381.70
570535104 MARKEL CORP 480.000 1,150.53 1,150.53 461,269.73 461,269.73 552,254.40 552,254.40 0.39 90,984.67 90,984.67
571748102 MARSH & MCLENNAN COS INC 3,025.000 83.61 83.61 211,234.08 211,234.08 252,920.25 252,920.25 0.18 41,686.17 41,686.17
571903202 MARRIOTT INTERNATIONAL INC/MD 2,118.000 133.47 133.47 179,319.79 179,319.79 282,689.46 282,689.46 0.20 103,369.67 103,369.67
573284106 MARTIN MARIETTA MATERIALS INC 1,653.000 199.04 199.04 335,544.51 335,544.51 329,013.12 329,013.12 0.23 -6,531.39 -6,531.39
574599106 MASCO CORP 4,255.000 40.92 40.92 146,358.04 146,358.04 174,114.60 174,114.60 0.12 27,756.56 27,756.56
57636Q104 MASTERCARD INC 2,026.000 173.87 173.87 213,772.43 213,772.43 352,260.62 352,260.62 0.25 138,488.19 138,488.19
577081102 MATTEL INC 8,785.000 14.72 14.72 239,860.36 239,860.36 129,315.20 129,315.20 0.09 -110,545.16 -110,545.16
57772K101 MAXIM INTEGRATED PRODUCTS INC 6,232.000 58.10 58.10 260,144.41 260,144.41 362,079.20 362,079.20 0.26 101,934.79 101,934.79
579780206 MCCORMICK & CO INC/MD 2,951.000 107.26 107.26 307,473.05 307,473.05 316,524.26 316,524.26 0.22 9,051.21 9,051.21
580135101 MCDONALD'S CORP 3,049.000 161.63 161.63 427,613.79 427,613.79 492,809.87 492,809.87 0.35 65,196.08 65,196.08
58733R102 MERCADOLIBRE INC 447.000 322.78 322.78 117,027.30 117,027.30 144,282.66 144,282.66 0.10 27,255.36 27,255.36
58933Y105 MERCK & CO INC 2,941.000 58.65 58.65 173,716.76 173,716.76 172,489.65 172,489.65 0.12 -1,227.11 -1,227.11
59156R108 METLIFE INC 3,367.000 47.39 47.39 144,304.48 144,304.48 159,562.13 159,562.13 0.11 15,257.65 15,257.65
592688105 METTLER-TOLEDO INTERNATIONAL I 621.000 570.76 570.76 249,592.27 249,592.27 354,441.96 354,441.96 0.25 104,849.69 104,849.69
594918104 MICROSOFT CORP 2,436.000 94.17 94.17 157,718.43 157,718.43 229,398.12 229,398.12 0.16 71,679.69 71,679.69
595017104 MICROCHIP TECHNOLOGY INC 2,172.000 86.23 86.23 128,946.59 128,946.59 187,291.56 187,291.56 0.13 58,344.97 58,344.97
595112103 MICRON TECHNOLOGY INC 10,998.000 51.65 51.65 306,598.42 306,598.42 568,046.70 568,046.70 0.40 261,448.28 261,448.28
59522J103 MID-AMERICA APARTMENT COMMUNIT 3,421.000 91.69 91.69 326,982.11 326,982.11 313,671.49 313,671.49 0.22 -13,310.62 -13,310.62
608190104 MOHAWK INDUSTRIES INC 1,534.000 239.54 239.54 323,114.68 323,114.68 367,454.36 367,454.36 0.26 44,339.68 44,339.68
60871R209 MOLSON COORS BREWING CO 3,226.000 73.55 73.55 316,830.55 316,830.55 237,272.30 237,272.30 0.17 -79,558.25 -79,558.25
609207105 MONDELEZ INTERNATIONAL INC 4,404.000 42.23 42.23 198,900.10 198,900.10 185,980.92 185,980.92 0.13 -12,919.18 -12,919.18
61166W101 MONSANTO CO 2,832.000 125.70 125.70 302,784.77 302,784.77 355,982.40 355,982.40 0.25 53,197.63 53,197.63
61174X109 MONSTER BEVERAGE CORP 2,040.000 56.98 56.98 130,119.52 130,119.52 116,239.20 116,239.20 0.08 -13,880.32 -13,880.32
615369105 MOODY'S CORP 1,314.000 164.38 164.38 151,365.99 151,365.99 215,995.32 215,995.32 0.15 64,629.33 64,629.33
617446448 MORGAN STANLEY 3,296.000 53.40 53.40 122,756.00 122,756.00 176,006.40 176,006.40 0.12 53,250.40 53,250.40
61945C103 MOSAIC CO/THE 8,877.000 25.20 25.20 250,831.98 250,831.98 223,700.40 223,700.40 0.16 -27,131.58 -27,131.58
620076307 MOTOROLA SOLUTIONS INC 5,641.000 108.92 108.92 408,358.51 408,358.51 614,417.72 614,417.72 0.43 206,059.21 206,059.21
631103108 NASDAQ INC 4,963.000 85.98 85.98 340,929.73 340,929.73 426,718.74 426,718.74 0.30 85,789.01 85,789.01
637071101 NATIONAL OILWELL VARCO INC 6,549.000 37.98 37.98 227,744.58 227,744.58 248,731.02 248,731.02 0.18 20,986.44 20,986.44
64110D104 NETAPP INC 8,654.000 68.27 68.27 260,925.03 260,925.03 590,808.58 590,808.58 0.42 329,883.55 329,883.55
64110L106 NETFLIX INC 820.000 307.78 307.78 135,864.30 135,864.30 252,379.60 252,379.60 0.18 116,515.30 116,515.30
651229106 NEWELL BRANDS INC 5,789.000 26.25 26.25 212,493.36 212,493.36 151,961.25 151,961.25 0.11 -60,532.11 -60,532.11
651639106 NEWMONT MINING CORP 15,674.000 41.42 41.42 640,632.78 640,632.78 649,217.08 649,217.08 0.46 8,584.30 8,584.30
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65339F101 NEXTERA ENERGY INC 5,402.000 162.12 162.12 732,224.90 732,224.90 875,772.24 875,772.24 0.62 143,547.34 143,547.34
654106103 NIKE INC 2,293.000 67.06 67.06 131,801.60 131,801.60 153,768.58 153,768.58 0.11 21,966.98 21,966.98
65473P105 NISOURCE INC 15,256.000 23.89 23.89 384,572.74 384,572.74 364,465.84 364,465.84 0.26 -20,106.90 -20,106.90
655044105 NOBLE ENERGY INC 6,580.000 32.00 32.00 238,450.80 238,450.80 210,560.00 210,560.00 0.15 -27,890.80 -27,890.80
655844108 NORFOLK SOUTHERN CORP 2,169.000 136.48 136.48 252,397.72 252,397.72 296,025.12 296,025.12 0.21 43,627.40 43,627.40
665859104 NORTHERN TRUST CORP 5,031.000 104.89 104.89 387,049.75 387,049.75 527,701.59 527,701.59 0.37 140,651.84 140,651.84
666807102 NORTHROP GRUMMAN CORP 1,485.000 351.75 351.75 388,074.84 388,074.84 522,348.75 522,348.75 0.37 134,273.91 134,273.91
670346105 NUCOR CORP 1,372.000 62.46 62.46 78,830.30 78,830.30 85,695.12 85,695.12 0.06 6,864.82 6,864.82
67066G104 NVIDIA CORP 677.000 231.49 231.49 55,834.69 55,834.69 156,718.73 156,718.73 0.11 100,884.04 100,884.04
67103H107 O'REILLY AUTOMOTIVE INC 390.000 226.77 226.77 96,951.02 96,951.02 88,440.30 88,440.30 0.06 -8,510.72 -8,510.72
674599105 OCCIDENTAL PETROLEUM CORP 8,013.000 74.91 74.91 572,857.57 572,857.57 600,253.83 600,253.83 0.42 27,396.26 27,396.26
681919106 OMNICOM GROUP INC 1,425.000 74.03 74.03 103,112.51 103,112.51 105,492.75 105,492.75 0.07 2,380.24 2,380.24
68389X105 ORACLE CORP 3,143.000 46.05 46.05 154,816.21 154,816.21 144,735.15 144,735.15 0.10 -10,081.06 -10,081.06
69331C108 PG&E CORP 5,561.000 45.59 45.59 331,865.60 331,865.60 253,525.99 253,525.99 0.18 -78,339.61 -78,339.61
693475105 PNC FINANCIAL SERVICES GROUP I 4,951.000 143.84 143.84 524,820.92 524,820.92 712,151.84 712,151.84 0.50 187,330.92 187,330.92
693506107 PPG INDUSTRIES INC 668.000 111.77 111.77 77,619.98 77,619.98 74,662.36 74,662.36 0.05 -2,957.62 -2,957.62
69351T106 PPL CORP 7,902.000 28.06 28.06 268,386.94 268,386.94 221,730.12 221,730.12 0.16 -46,656.82 -46,656.82
693656100 PVH CORP 3,284.000 160.43 160.43 329,691.27 329,691.27 526,852.12 526,852.12 0.37 197,160.85 197,160.85
693718108 PACCAR INC 1,194.000 69.52 69.52 78,317.91 78,317.91 83,006.88 83,006.88 0.06 4,688.97 4,688.97
695156109 PACKAGING CORP OF AMERICA 1,221.000 113.92 113.92 144,680.10 144,680.10 139,096.32 139,096.32 0.10 -5,583.78 -5,583.78
697435105 PALO ALTO NETWORKS INC 1,530.000 189.02 189.02 203,874.67 203,874.67 289,200.60 289,200.60 0.20 85,325.93 85,325.93
701094104 PARKER-HANNIFIN CORP 903.000 174.52 174.52 108,954.07 108,954.07 157,591.56 157,591.56 0.11 48,637.49 48,637.49
704326107 PAYCHEX INC 2,817.000 62.24 62.24 171,683.20 171,683.20 175,330.08 175,330.08 0.12 3,646.88 3,646.88
70450Y103 PAYPAL HOLDINGS INC 1,749.000 77.80 77.80 83,772.11 83,772.11 136,072.20 136,072.20 0.10 52,300.09 52,300.09
713448108 PEPSICO INC 1,342.000 109.92 109.92 145,678.47 145,678.47 147,512.64 147,512.64 0.10 1,834.17 1,834.17
717081103 PFIZER INC 10,097.000 36.53 36.53 360,043.00 360,043.00 368,843.41 368,843.41 0.26 8,800.41 8,800.41
718172109 PHILIP MORRIS INTERNATIONAL IN 2,666.000 102.95 102.95 274,166.56 274,166.56 274,464.70 274,464.70 0.19 298.14 298.14
718546104 PHILLIPS 66 1,552.000 106.82 106.82 132,469.45 132,469.45 165,784.64 165,784.64 0.12 33,315.19 33,315.19
723484101 PINNACLE WEST CAPITAL CORP 5,998.000 79.29 79.29 487,149.46 487,149.46 475,581.42 475,581.42 0.34 -11,568.04 -11,568.04
723787107 PIONEER NATURAL RESOURCES CO 1,015.000 191.13 191.13 160,794.78 160,794.78 193,996.95 193,996.95 0.14 33,202.17 33,202.17
74005P104 PRAXAIR INC 1,750.000 151.20 151.20 231,150.01 231,150.01 264,600.00 264,600.00 0.19 33,449.99 33,449.99
74144T108 T ROWE PRICE GROUP INC 1,506.000 107.95 107.95 133,394.52 133,394.52 162,572.70 162,572.70 0.11 29,178.18 29,178.18
74251V102 PRINCIPAL FINANCIAL GROUP INC 3,820.000 61.06 61.06 185,944.32 185,944.32 233,249.20 233,249.20 0.16 47,304.88 47,304.88
742718109 PROCTER & GAMBLE CO/THE 2,065.000 78.61 78.61 174,069.10 174,069.10 162,329.65 162,329.65 0.11 -11,739.45 -11,739.45
743315103 PROGRESSIVE CORP/THE 8,690.000 60.93 60.93 309,396.91 309,396.91 529,481.70 529,481.70 0.37 220,084.79 220,084.79
74340W103 PROLOGIS INC 4,747.000 62.60 62.60 255,416.08 255,416.08 297,162.20 297,162.20 0.21 41,746.12 41,746.12
744320102 PRUDENTIAL FINANCIAL INC 726.000 105.08 105.08 66,411.39 66,411.39 76,288.08 76,288.08 0.05 9,876.69 9,876.69
744573106 PUBLIC SERVICE ENTERPRISE GROU 6,447.000 50.41 50.41 309,600.82 309,600.82 324,993.27 324,993.27 0.23 15,392.45 15,392.45
74460D109 PUBLIC STORAGE 687.000 197.09 197.09 156,780.30 156,780.30 135,400.83 135,400.83 0.10 -21,379.47 -21,379.47
74736K101 QORVO INC 3,875.000 72.28 72.28 265,234.34 265,234.34 280,085.00 280,085.00 0.20 14,850.66 14,850.66
747525103 QUALCOMM INC 2,679.000 54.77 54.77 156,253.23 156,253.23 146,728.83 146,728.83 0.10 -9,524.40 -9,524.40
74834L100 QUEST DIAGNOSTICS INC 3,480.000 101.23 101.23 298,039.76 298,039.76 352,280.40 352,280.40 0.25 54,240.64 54,240.64
74915M100 QURATE RETAIL GROUP INC QVC GR 5,868.000 25.19 25.19 141,319.28 141,319.28 147,814.92 147,814.92 0.10 6,495.64 6,495.64
754730109 RAYMOND JAMES FINANCIAL INC 4,193.000 86.55 86.55 323,474.05 323,474.05 362,904.15 362,904.15 0.26 39,430.10 39,430.10
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755111507 RAYTHEON CO 2,777.000 225.09 225.09 437,139.57 437,139.57 625,074.93 625,074.93 0.44 187,935.36 187,935.36
756109104 REALTY INCOME CORP 9,321.000 51.08 51.08 644,961.44 644,961.44 476,116.68 476,116.68 0.34 -168,844.76 -168,844.76
756577102 RED HAT INC 1,436.000 160.53 160.53 158,641.75 158,641.75 230,521.08 230,521.08 0.16 71,879.33 71,879.33
758849103 REGENCY CENTERS CORP 2,762.000 58.53 58.53 173,277.28 173,277.28 161,659.86 161,659.86 0.11 -11,617.42 -11,617.42
7591EP100 REGIONS FINANCIAL CORP 43,172.000 18.47 18.47 515,214.79 515,214.79 797,386.84 797,386.84 0.56 282,172.05 282,172.05
760759100 REPUBLIC SERVICES INC 9,207.000 65.62 65.62 479,855.33 479,855.33 604,163.34 604,163.34 0.43 124,308.01 124,308.01
761152107 RESMED INC 5,559.000 99.70 99.70 373,342.36 373,342.36 554,232.30 554,232.30 0.39 180,889.94 180,889.94
773903109 ROCKWELL AUTOMATION INC 1,043.000 173.58 173.58 138,206.73 138,206.73 181,043.94 181,043.94 0.13 42,837.21 42,837.21
774341101 ROCKWELL COLLINS INC 2,650.000 134.66 134.66 276,015.04 276,015.04 356,849.00 356,849.00 0.25 80,833.96 80,833.96
776696106 ROPER TECHNOLOGIES INC 1,521.000 274.34 274.34 278,959.84 278,959.84 417,271.14 417,271.14 0.29 138,311.30 138,311.30
778296103 ROSS STORES INC 1,129.000 77.59 77.59 66,286.74 66,286.74 87,599.11 87,599.11 0.06 21,312.37 21,312.37
78409V104 S&P GLOBAL INC 1,311.000 191.66 191.66 185,659.14 185,659.14 251,266.26 251,266.26 0.18 65,607.12 65,607.12
78410G104 SBA COMMUNICATIONS CORP 2,918.000 166.15 166.15 340,760.42 340,760.42 484,825.70 484,825.70 0.34 144,065.28 144,065.28
78440X101 SL GREEN REALTY CORP 2,374.000 96.52 96.52 264,548.37 264,548.37 229,138.48 229,138.48 0.16 -35,409.89 -35,409.89
78486Q101 SVB FINANCIAL GROUP 924.000 246.57 246.57 173,759.81 173,759.81 227,830.68 227,830.68 0.16 54,070.87 54,070.87
79466L302 SALESFORCE.COM INC 1,551.000 119.41 119.41 164,180.36 164,180.36 185,204.91 185,204.91 0.13 21,024.55 21,024.55
80589M102 SCANA CORP 6,079.000 36.61 36.61 435,903.36 435,903.36 222,552.19 222,552.19 0.16 -213,351.17 -213,351.17
806407102 HENRY SCHEIN INC 2,808.000 69.94 69.94 238,781.32 238,781.32 196,391.52 196,391.52 0.14 -42,389.80 -42,389.80
806857108 SCHLUMBERGER LTD 2,705.000 68.52 68.52 207,403.97 207,403.97 185,346.60 185,346.60 0.13 -22,057.37 -22,057.37
808513105 CHARLES SCHWAB CORP/THE 7,670.000 53.08 53.08 266,268.69 266,268.69 407,123.60 407,123.60 0.29 140,854.91 140,854.91
81211K100 SEALED AIR CORP 3,079.000 44.78 44.78 141,592.50 141,592.50 137,877.62 137,877.62 0.10 -3,714.88 -3,714.88
816851109 SEMPRA ENERGY 2,865.000 111.79 111.79 321,653.31 321,653.31 320,278.35 320,278.35 0.23 -1,374.96 -1,374.96
81762P102 SERVICENOW INC 3,818.000 169.45 169.45 359,935.24 359,935.24 646,960.10 646,960.10 0.46 287,024.86 287,024.86
824348106 SHERWIN-WILLIAMS CO/THE 584.000 387.91 387.91 211,608.99 211,608.99 226,539.44 226,539.44 0.16 14,930.45 14,930.45
828806109 SIMON PROPERTY GROUP INC 703.000 152.28 152.28 108,836.63 108,836.63 107,052.84 107,052.84 0.08 -1,783.79 -1,783.79
82968B103 SIRIUS XM HOLDINGS INC 61,207.000 6.17 6.17 263,919.54 263,919.54 377,647.19 377,647.19 0.27 113,727.65 113,727.65
83088M102 SKYWORKS SOLUTIONS INC 2,758.000 97.73 97.73 245,651.46 245,651.46 269,539.34 269,539.34 0.19 23,887.88 23,887.88
832696405 JM SMUCKER CO/THE 3,630.000 120.95 120.95 541,478.62 541,478.62 439,048.50 439,048.50 0.31 -102,430.12 -102,430.12
833034101 SNAP-ON INC 997.000 147.06 147.06 159,058.06 159,058.06 146,618.82 146,618.82 0.10 -12,439.24 -12,439.24
842587107 SOUTHERN CO/THE 12,861.000 45.07 45.07 675,187.66 675,187.66 579,645.27 579,645.27 0.41 -95,542.39 -95,542.39
844741108 SOUTHWEST AIRLINES CO 1,984.000 54.89 54.89 95,119.66 95,119.66 108,901.76 108,901.76 0.08 13,782.10 13,782.10
854502101 STANLEY BLACK & DECKER INC 3,236.000 153.14 153.14 394,158.96 394,158.96 495,561.04 495,561.04 0.35 101,402.08 101,402.08
855244109 STARBUCKS CORP 2,235.000 59.43 59.43 126,851.72 126,851.72 132,826.05 132,826.05 0.09 5,974.33 5,974.33
857477103 STATE STREET CORP 2,800.000 100.60 100.60 230,157.23 230,157.23 281,680.00 281,680.00 0.20 51,522.77 51,522.77
858119100 STEEL DYNAMICS INC 3,234.000 45.00 45.00 121,433.10 121,433.10 145,530.00 145,530.00 0.10 24,096.90 24,096.90
863667101 STRYKER CORP 2,055.000 162.06 162.06 262,683.38 262,683.38 333,033.30 333,033.30 0.23 70,349.92 70,349.92
867914103 SUNTRUST BANKS INC 4,837.000 67.45 67.45 259,103.80 259,103.80 326,255.65 326,255.65 0.23 67,151.85 67,151.85
871503108 SYMANTEC CORP 11,374.000 27.75 27.75 240,376.13 240,376.13 315,628.50 315,628.50 0.22 75,252.37 75,252.37
871607107 SYNOPSYS INC 4,788.000 84.48 84.48 312,938.03 312,938.03 404,490.24 404,490.24 0.29 91,552.21 91,552.21
87165B103 SYNCHRONY FINANCIAL 3,188.000 34.47 34.47 115,765.51 115,765.51 109,890.36 109,890.36 0.08 -5,875.15 -5,875.15
871829107 SYSCO CORP 3,078.000 61.26 61.26 161,493.67 161,493.67 188,558.28 188,558.28 0.13 27,064.61 27,064.61
87236Y108 TD AMERITRADE HOLDING CORP 6,831.000 60.49 60.49 263,959.28 263,959.28 413,207.19 413,207.19 0.29 149,247.91 149,247.91
872540109 TJX COS INC/THE 1,940.000 82.74 82.74 150,355.99 150,355.99 160,515.60 160,515.60 0.11 10,159.61 10,159.61
872590104 T-MOBILE US INC 7,271.000 62.75 62.75 343,488.97 343,488.97 456,255.25 456,255.25 0.32 112,766.28 112,766.28

Asset Detail
Acct Base Currency Code :

KRS INTERNAL EQUITY - KR3F10110002 As Of Date : 4/16/2018 Accounting Status :

Page 36 of 52Report Timestamp: Tue Apr 17 2018 04:27:39 PM

4.6

Investment Committee Meeting- May 1, 2018 - Standard Reports

66

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



.

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
874054109 TAKE-TWO INTERACTIVE SOFTWARE 1,226.000 98.47 98.47 132,535.24 132,535.24 120,724.22 120,724.22 0.09 -11,811.02 -11,811.02
876030107 TAPESTRY INC 3,090.000 53.19 53.19 132,666.12 132,666.12 164,357.10 164,357.10 0.12 31,690.98 31,690.98
87612E106 TARGET CORP 5,766.000 72.00 72.00 378,087.31 378,087.31 415,152.00 415,152.00 0.29 37,064.69 37,064.69
87612G101 TARGA RESOURCES CORP 2,992.000 46.64 46.64 155,331.71 155,331.71 139,546.88 139,546.88 0.10 -15,784.83 -15,784.83
88160R101 TESLA INC 272.000 291.21 291.21 61,150.12 61,150.12 79,209.12 79,209.12 0.06 18,059.00 18,059.00
882508104 TEXAS INSTRUMENTS INC 2,423.000 103.50 103.50 181,681.09 181,681.09 250,780.50 250,780.50 0.18 69,099.41 69,099.41
883203101 TEXTRON INC 3,360.000 59.43 59.43 144,366.62 144,366.62 199,684.80 199,684.80 0.14 55,318.18 55,318.18
883556102 THERMO FISHER SCIENTIFIC INC 1,330.000 215.91 215.91 218,807.14 218,807.14 287,160.30 287,160.30 0.20 68,353.16 68,353.16
88579Y101 3M CO 854.000 217.70 217.70 155,910.73 155,910.73 185,915.80 185,915.80 0.13 30,005.07 30,005.07
886547108 TIFFANY & CO 5,377.000 99.81 99.81 446,353.05 446,353.05 536,678.37 536,678.37 0.38 90,325.32 90,325.32
887317303 TIME WARNER INC 2,063.000 97.34 97.34 179,859.52 179,859.52 200,812.42 200,812.42 0.14 20,952.90 20,952.90
891027104 TORCHMARK CORP 3,830.000 85.09 85.09 297,670.41 297,670.41 325,894.70 325,894.70 0.23 28,224.29 28,224.29
891906109 TOTAL SYSTEM SERVICES INC 6,982.000 86.64 86.64 435,175.93 435,175.93 604,920.48 604,920.48 0.43 169,744.55 169,744.55
893641100 TRANSDIGM GROUP INC 655.000 320.25 320.25 178,815.04 178,815.04 209,763.75 209,763.75 0.15 30,948.71 30,948.71
89417E109 TRAVELERS COS INC/THE 1,552.000 137.55 137.55 184,807.37 184,807.37 213,477.60 213,477.60 0.15 28,670.23 28,670.23
90130A101 TWENTY-FIRST CENTURY FOX INC 2,800.000 37.04 37.04 78,587.52 78,587.52 103,712.00 103,712.00 0.07 25,124.48 25,124.48
90184L102 TWITTER INC 14,830.000 28.58 28.58 294,558.65 294,558.65 423,841.40 423,841.40 0.30 129,282.75 129,282.75
902494103 TYSON FOODS INC 6,625.000 71.29 71.29 475,408.15 475,408.15 472,296.25 472,296.25 0.33 -3,111.90 -3,111.90
902653104 UDR INC 9,525.000 35.78 35.78 354,034.77 354,034.77 340,804.50 340,804.50 0.24 -13,230.27 -13,230.27
902973304 US BANCORP 5,570.000 51.41 51.41 259,870.05 259,870.05 286,353.70 286,353.70 0.20 26,483.65 26,483.65
90384S303 ULTA BEAUTY INC 701.000 227.93 227.93 179,356.23 179,356.23 159,778.93 159,778.93 0.11 -19,577.30 -19,577.30
907818108 UNION PACIFIC CORP 2,166.000 137.08 137.08 242,393.87 242,393.87 296,915.28 296,915.28 0.21 54,521.41 54,521.41
910047109 UNITED CONTINENTAL HOLDINGS IN 1,365.000 67.31 67.31 76,028.60 76,028.60 91,878.15 91,878.15 0.06 15,849.55 15,849.55
911312106 UNITED PARCEL SERVICE INC 1,191.000 109.25 109.25 131,633.56 131,633.56 130,116.75 130,116.75 0.09 -1,516.81 -1,516.81
911363109 UNITED RENTALS INC 1,463.000 174.13 174.13 162,305.45 162,305.45 254,752.19 254,752.19 0.18 92,446.74 92,446.74
913017109 UNITED TECHNOLOGIES CORP 720.000 123.81 123.81 79,223.42 79,223.42 89,143.20 89,143.20 0.06 9,919.78 9,919.78
91324P102 UNITEDHEALTH GROUP INC 1,966.000 230.32 230.32 299,307.16 299,307.16 452,809.12 452,809.12 0.32 153,501.96 153,501.96
913903100 UNIVERSAL HEALTH SERVICES INC 2,806.000 120.55 120.55 376,551.15 376,551.15 338,263.30 338,263.30 0.24 -38,287.85 -38,287.85
91529Y106 UNUM GROUP 6,407.000 47.95 47.95 242,543.00 242,543.00 307,215.65 307,215.65 0.22 64,672.65 64,672.65
918204108 VF CORP 1,867.000 77.92 77.92 139,361.81 139,361.81 145,476.64 145,476.64 0.10 6,114.83 6,114.83
91913Y100 VALERO ENERGY CORP 6,379.000 105.49 105.49 417,529.42 417,529.42 672,920.71 672,920.71 0.47 255,391.29 255,391.29
92220P105 VARIAN MEDICAL SYSTEMS INC 3,888.000 121.84 121.84 315,368.76 315,368.76 473,713.92 473,713.92 0.33 158,345.16 158,345.16
92276F100 VENTAS INC 1,813.000 48.68 48.68 131,331.79 131,331.79 88,256.84 88,256.84 0.06 -43,074.95 -43,074.95
92339V100 VEREIT INC 35,978.000 6.82 6.82 377,946.46 377,946.46 245,369.96 245,369.96 0.17 -132,576.50 -132,576.50
92343E102 VERISIGN INC 1,802.000 123.79 123.79 180,020.18 180,020.18 223,069.58 223,069.58 0.16 43,049.40 43,049.40
92343V104 VERIZON COMMUNICATIONS INC 2,538.000 48.39 48.39 140,427.16 140,427.16 122,813.82 122,813.82 0.09 -17,613.34 -17,613.34
92345Y106 VERISK ANALYTICS INC 3,849.000 106.91 106.91 330,447.23 330,447.23 411,496.59 411,496.59 0.29 81,049.36 81,049.36
92532F100 VERTEX PHARMACEUTICALS INC 1,062.000 158.70 158.70 140,218.58 140,218.58 168,539.40 168,539.40 0.12 28,320.82 28,320.82
92826C839 VISA INC 2,129.000 121.88 121.88 212,769.42 212,769.42 259,482.52 259,482.52 0.18 46,713.10 46,713.10
929042109 VORNADO REALTY TRUST 2,160.000 67.25 67.25 172,647.36 172,647.36 145,260.00 145,260.00 0.10 -27,387.36 -27,387.36
929160109 VULCAN MATERIALS CO 2,743.000 114.74 114.74 344,080.28 344,080.28 314,731.82 314,731.82 0.22 -29,348.46 -29,348.46
92939U106 WEC ENERGY GROUP INC 13,103.000 62.41 62.41 829,152.71 829,152.71 817,758.23 817,758.23 0.58 -11,394.48 -11,394.48
931142103 WALMART INC 8,590.000 86.84 86.84 681,945.23 681,945.23 745,955.60 745,955.60 0.53 64,010.37 64,010.37
931427108 WALGREENS BOOTS ALLIANCE INC 3,200.000 66.22 66.22 255,680.68 255,680.68 211,904.00 211,904.00 0.15 -43,776.68 -43,776.68
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94106L109 WASTE MANAGEMENT INC 4,535.000 83.38 83.38 323,416.71 323,416.71 378,128.30 378,128.30 0.27 54,711.59 54,711.59
941848103 WATERS CORP 2,445.000 206.19 206.19 370,516.25 370,516.25 504,134.55 504,134.55 0.36 133,618.30 133,618.30
949746101 WELLS FARGO & CO 3,559.000 50.80 50.80 175,025.16 175,025.16 180,797.20 180,797.20 0.13 5,772.04 5,772.04
95040Q104 WELLTOWER INC 2,329.000 52.54 52.54 179,608.20 179,608.20 122,365.66 122,365.66 0.09 -57,242.54 -57,242.54
95709T100 WESTAR ENERGY INC 7,091.000 51.95 51.95 394,129.51 394,129.51 368,377.45 368,377.45 0.26 -25,752.06 -25,752.06
958102105 WESTERN DIGITAL CORP 4,227.000 90.52 90.52 349,773.22 349,773.22 382,628.04 382,628.04 0.27 32,854.82 32,854.82
959802109 WESTERN UNION CO/THE 4,305.000 19.14 19.14 86,221.66 86,221.66 82,397.70 82,397.70 0.06 -3,823.96 -3,823.96
96145D105 WESTROCK CO 3,861.000 65.36 65.36 191,127.39 191,127.39 252,354.96 252,354.96 0.18 61,227.57 61,227.57
962166104 WEYERHAEUSER CO 2,289.000 36.48 36.48 69,594.38 69,594.38 83,502.72 83,502.72 0.06 13,908.34 13,908.34
963320106 WHIRLPOOL CORP 825.000 153.57 153.57 148,963.10 148,963.10 126,695.25 126,695.25 0.09 -22,267.85 -22,267.85
98138H101 WORKDAY INC 1,657.000 126.83 126.83 157,174.78 157,174.78 210,157.31 210,157.31 0.15 52,982.53 52,982.53
981558109 WORLDPAY INC 7,954.000 81.56 81.56 505,267.81 505,267.81 648,728.24 648,728.24 0.46 143,460.43 143,460.43
98310W108 WYNDHAM WORLDWIDE CORP 1,966.000 111.78 111.78 153,538.34 153,538.34 219,759.48 219,759.48 0.15 66,221.14 66,221.14
983134107 WYNN RESORTS LTD 1,805.000 188.70 188.70 188,187.73 188,187.73 340,603.50 340,603.50 0.24 152,415.77 152,415.77
98389B100 XCEL ENERGY INC 18,784.000 45.28 45.28 832,567.08 832,567.08 850,539.52 850,539.52 0.60 17,972.44 17,972.44
983919101 XILINX INC 3,877.000 68.18 68.18 237,825.77 237,825.77 264,333.86 264,333.86 0.19 26,508.09 26,508.09
98419M100 XYLEM INC/NY 5,551.000 77.79 77.79 273,037.47 273,037.47 431,812.29 431,812.29 0.30 158,774.82 158,774.82
988498101 YUM! BRANDS INC 3,808.000 86.26 86.26 246,241.91 246,241.91 328,478.08 328,478.08 0.23 82,236.17 82,236.17
98956P102 ZIMMER BIOMET HOLDINGS INC 3,373.000 107.24 107.24 407,494.48 407,494.48 361,720.52 361,720.52 0.26 -45,773.96 -45,773.96
989701107 ZIONS BANCORPORATION 4,265.000 53.31 53.31 183,996.14 183,996.14 227,367.15 227,367.15 0.16 43,371.01 43,371.01
98978V103 ZOETIS INC 6,687.000 84.40 84.40 353,644.11 353,644.11 564,382.80 564,382.80 0.40 210,738.69 210,738.69
G0177J108 ALLERGAN PLC 1,276.000 166.45 166.45 271,322.50 271,322.50 212,390.20 212,390.20 0.15 -58,932.30 -58,932.30
G02602103 AMDOCS LTD 5,169.000 66.78 66.78 301,900.29 301,900.29 345,185.82 345,185.82 0.24 43,285.53 43,285.53
G0408V102 AON PLC 2,145.000 143.78 143.78 247,421.07 247,421.07 308,408.10 308,408.10 0.22 60,987.03 60,987.03
G0450A105 ARCH CAPITAL GROUP LTD 9,527.000 82.14 82.14 687,433.74 687,433.74 782,547.78 782,547.78 0.55 95,114.04 95,114.04
G1151C101 ACCENTURE PLC 549.000 151.42 151.42 64,922.14 64,922.14 83,129.58 83,129.58 0.06 18,207.44 18,207.44
G16962105 BUNGE LTD 6,170.000 75.06 75.06 406,877.08 406,877.08 463,120.20 463,120.20 0.33 56,243.12 56,243.12
G27823106 DELPHI TECHNOLOGIES PLC 36.000 91.33 91.33 3,095.64 3,095.64 3,287.88 3,287.88 0.00 192.24 192.24
G29183103 EATON CORP PLC 2,136.000 77.45 77.45 145,954.81 145,954.81 165,433.20 165,433.20 0.12 19,478.39 19,478.39
G3223R108 EVEREST RE GROUP LTD 2,231.000 250.92 250.92 451,954.84 451,954.84 559,802.52 559,802.52 0.39 107,847.68 107,847.68
G47567105 IHS MARKIT LTD 6,013.000 48.79 48.79 234,690.59 234,690.59 293,374.27 293,374.27 0.21 58,683.68 58,683.68
G47791101 INGERSOLL-RAND PLC 3,025.000 84.99 84.99 220,721.50 220,721.50 257,094.75 257,094.75 0.18 36,373.25 36,373.25
G491BT108 INVESCO LTD 4,498.000 30.85 30.85 129,267.82 129,267.82 138,763.30 138,763.30 0.10 9,495.48 9,495.48
G51502105 JOHNSON CONTROLS INTERNATIONAL 2,085.000 34.70 34.70 76,147.90 76,147.90 72,349.50 72,349.50 0.05 -3,798.40 -3,798.40
G5960L103 MEDTRONIC PLC 4,239.000 80.60 80.60 353,145.04 353,145.04 341,663.40 341,663.40 0.24 -11,481.64 -11,481.64
G6095L109 APTIV PLC 958.000 86.92 86.92 81,530.20 81,530.20 83,269.36 83,269.36 0.06 1,739.16 1,739.16
G6518L108 NIELSEN HOLDINGS PLC 5,196.000 33.65 33.65 261,238.38 261,238.38 174,845.40 174,845.40 0.12 -86,392.98 -86,392.98
G66721104 NORWEGIAN CRUISE LINE HOLDINGS 3,290.000 53.44 53.44 179,851.99 179,851.99 175,817.60 175,817.60 0.12 -4,034.39 -4,034.39
G7945M107 SEAGATE TECHNOLOGY PLC 3,278.000 61.15 61.15 132,052.46 132,052.46 200,449.70 200,449.70 0.14 68,397.24 68,397.24
G7S00T104 PENTAIR PLC 3,088.000 70.34 70.34 199,323.30 199,323.30 217,209.92 217,209.92 0.15 17,886.62 17,886.62
G96629103 WILLIS TOWERS WATSON PLC 2,561.000 152.12 152.12 329,786.78 329,786.78 389,579.32 389,579.32 0.27 59,792.54 59,792.54
G97822103 PERRIGO CO PLC 2,580.000 81.47 81.47 216,231.85 216,231.85 210,192.60 210,192.60 0.15 -6,039.25 -6,039.25
G98294104 XL GROUP LTD 11,152.000 55.50 55.50 419,041.21 419,041.21 618,936.00 618,936.00 0.44 199,894.79 199,894.79
H1467J104 CHUBB LTD 2,623.000 135.79 135.79 355,117.90 355,117.90 356,177.17 356,177.17 0.25 1,059.27 1,059.27
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H84989104 TE CONNECTIVITY LTD 2,975.000 99.62 99.62 200,636.75 200,636.75 296,369.50 296,369.50 0.21 95,732.75 95,732.75
M22465104 CHECK POINT SOFTWARE TECHNOLOG 5,066.000 102.94 102.94 459,168.89 459,168.89 521,494.04 521,494.04 0.37 62,325.15 62,325.15
N59465109 MYLAN NV 3,747.000 40.72 40.72 145,686.20 145,686.20 152,577.84 152,577.84 0.11 6,891.64 6,891.64
V7780T103 ROYAL CARIBBEAN CRUISES LTD 3,992.000 115.71 115.71 360,553.59 360,553.59 461,914.32 461,914.32 0.33 101,360.73 101,360.73
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Grand Total 284,959,478.6
2

493,341,303.0
6 100.00 208,381,824...

CASH & CASH EQUIVALENTS 1,082,506.65 1,082,506.65 0.22 0.00

U.S. DOLLAR 1,082,506.65 1,082,506.65 1,082,506.65 1,082,506.65 0.22 0.00 0.00
996085619 EB TEMP IVN FD VAR RT 12/31/49 FEE CL 12 593,471.450 1.00 1.00 593,471.45 593,471.45 593,471.45 593,471.45 0.12 0.00 0.00

DIVIDENDS RECEIVABLE 0.000 1.00 1.00 483,563.53 483,563.53 483,563.53 483,563.53 0.10 0.00 0.00
INTEREST RECEIVABLE 0.000 1.00 1.00 551.29 551.29 551.29 551.29 0.00 0.00 0.00
RECEIVABLE ON SECURITIES LENDING INCOME 0.000 1.00 1.00 24,453.78 24,453.78 24,453.78 24,453.78 0.00 0.00 0.00
PAYABLE FOR SEC LENDING AGENT FEES 0.000 1.00 1.00 -866.13 -866.13 -866.13 -866.13 0.00 0.00 0.00
PAYABLE FOR SEC LENDING BROKER REBATES 0.000 1.00 1.00 -18,667.27 -18,667.27 -18,667.27 -18,667.27 0.00 0.00 0.00

EQUITY 283,876,971.9
7

492,258,796.4
1 99.78 208,381,824...

U.S. DOLLAR 283,876,971.9
7

283,876,971.9
7

492,258,796.4
1

492,258,796.4
1 99.78 208,381,824.4

4 208,381,824...

001055102 AFLAC INC 16,824.000 44.77 44.77 398,792.56 398,792.56 753,210.48 753,210.48 0.15 354,417.92 354,417.92
00130H105 AES CORP/VA 14,258.000 11.57 11.57 174,431.71 174,431.71 164,965.06 164,965.06 0.03 -9,466.65 -9,466.65
00206R102 AT&T INC 132,540.000 35.64 35.64 3,916,460.46 3,916,460.46 4,723,725.60 4,723,725.60 0.96 807,265.14 807,265.14
002824100 ABBOTT LABORATORIES 37,573.000 59.27 59.27 1,153,975.25 1,153,975.25 2,226,951.71 2,226,951.71 0.45 1,072,976.46 1,072,976.46
00287Y109 ABBVIE INC 34,411.000 92.60 92.60 1,301,004.37 1,301,004.37 3,186,458.60 3,186,458.60 0.65 1,885,454.23 1,885,454.23
00507V109 ACTIVISION BLIZZARD INC 16,376.000 66.56 66.56 639,662.04 639,662.04 1,089,986.56 1,089,986.56 0.22 450,324.52 450,324.52
00508Y102 ACUITY BRANDS INC 910.000 130.52 130.52 222,408.56 222,408.56 118,773.20 118,773.20 0.02 -103,635.36 -103,635.36
00724F101 ADOBE SYSTEMS INC 10,611.000 226.52 226.52 585,696.46 585,696.46 2,403,603.72 2,403,603.72 0.49 1,817,907.26 1,817,907.26
00751Y106 ADVANCE AUTO PARTS INC 1,597.000 106.45 106.45 265,615.09 265,615.09 170,000.65 170,000.65 0.03 -95,614.44 -95,614.44
007903107 ADVANCED MICRO DEVICES INC 17,782.000 10.09 10.09 248,660.98 248,660.98 179,420.38 179,420.38 0.04 -69,240.60 -69,240.60
00817Y108 AETNA INC 7,058.000 175.89 175.89 382,957.25 382,957.25 1,241,431.62 1,241,431.62 0.25 858,474.37 858,474.37
008252108 AFFILIATED MANAGERS GROUP INC 1,176.000 171.36 171.36 221,214.98 221,214.98 201,519.36 201,519.36 0.04 -19,695.62 -19,695.62
00846U101 AGILENT TECHNOLOGIES INC 6,966.000 68.17 68.17 186,360.70 186,360.70 474,872.22 474,872.22 0.10 288,511.52 288,511.52
009158106 AIR PRODUCTS & CHEMICALS INC 4,726.000 165.43 165.43 405,168.97 405,168.97 781,822.18 781,822.18 0.16 376,653.21 376,653.21
00971T101 AKAMAI TECHNOLOGIES INC 3,670.000 71.64 71.64 141,110.87 141,110.87 262,918.80 262,918.80 0.05 121,807.93 121,807.93
011659109 ALASKA AIR GROUP INC 2,655.000 65.21 65.21 161,472.48 161,472.48 173,132.55 173,132.55 0.04 11,660.07 11,660.07
012653101 ALBEMARLE CORP 2,388.000 96.87 96.87 196,413.15 196,413.15 231,325.56 231,325.56 0.05 34,912.41 34,912.41
015271109 ALEXANDRIA REAL ESTATE EQUITIE 2,185.000 122.93 122.93 244,616.05 244,616.05 268,602.05 268,602.05 0.05 23,986.00 23,986.00
015351109 ALEXION PHARMACEUTICALS INC 4,785.000 109.48 109.48 578,718.80 578,718.80 523,861.80 523,861.80 0.11 -54,857.00 -54,857.00
016255101 ALIGN TECHNOLOGY INC 1,557.000 265.50 265.50 395,298.74 395,298.74 413,383.50 413,383.50 0.08 18,084.76 18,084.76
018581108 ALLIANCE DATA SYSTEMS CORP 1,042.000 210.55 210.55 267,217.02 267,217.02 219,393.10 219,393.10 0.04 -47,823.92 -47,823.92
018802108 ALLIANT ENERGY CORP 4,994.000 41.59 41.59 191,311.70 191,311.70 207,700.46 207,700.46 0.04 16,388.76 16,388.76
020002101 ALLSTATE CORP/THE 7,651.000 97.53 97.53 365,901.35 365,901.35 746,202.03 746,202.03 0.15 380,300.68 380,300.68
02079K107 ALPHABET INC-CL C 6,570.000 1,037.98 1,037.98 3,063,443.44 3,063,443.44 6,819,528.60 6,819,528.60 1.38 3,756,085.16 3,756,085.16
02079K305 ALPHABET INC-CL A 6,443.000 1,046.10 1,046.10 2,823,780.55 2,823,780.55 6,740,022.30 6,740,022.30 1.37 3,916,241.75 3,916,241.75
02209S103 ALTRIA GROUP INC 41,024.000 64.25 64.25 1,475,393.30 1,475,393.30 2,635,792.00 2,635,792.00 0.53 1,160,398.70 1,160,398.70
023135106 AMAZON.COM INC 8,674.000 1,441.50 1,441.50 3,168,162.94 3,168,162.94 12,503,571.00 12,503,571.00 2.53 9,335,408.06 9,335,408.06
023608102 AMEREN CORP 5,238.000 56.36 56.36 182,291.85 182,291.85 295,213.68 295,213.68 0.06 112,921.83 112,921.83
02376R102 AMERICAN AIRLINES GROUP INC 9,090.000 46.40 46.40 466,162.12 466,162.12 421,776.00 421,776.00 0.09 -44,386.12 -44,386.12
025537101 AMERICAN ELECTRIC POWER CO INC 10,621.000 68.27 68.27 459,377.68 459,377.68 725,095.67 725,095.67 0.15 265,717.99 265,717.99
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025816109 AMERICAN EXPRESS CO 15,552.000 93.60 93.60 720,938.19 720,938.19 1,455,667.20 1,455,667.20 0.30 734,729.01 734,729.01
026874784 AMERICAN INTERNATIONAL GROUP I 19,405.000 54.28 54.28 3,366,689.07 3,366,689.07 1,053,303.40 1,053,303.40 0.21 -2,313,385.67 -2,313,385.67
03027X100 AMERICAN TOWER CORP 9,516.000 138.52 138.52 743,956.87 743,956.87 1,318,156.32 1,318,156.32 0.27 574,199.45 574,199.45
030420103 AMERICAN WATER WORKS CO INC 3,854.000 82.62 82.62 265,432.23 265,432.23 318,417.48 318,417.48 0.06 52,985.25 52,985.25
03073E105 AMERISOURCEBERGEN CORP 3,509.000 88.77 88.77 183,452.16 183,452.16 311,493.93 311,493.93 0.06 128,041.77 128,041.77
03076C106 AMERIPRISE FINANCIAL INC 3,159.000 143.59 143.59 207,807.44 207,807.44 453,600.81 453,600.81 0.09 245,793.37 245,793.37
031100100 AMETEK INC 4,994.000 75.60 75.60 238,254.34 238,254.34 377,546.40 377,546.40 0.08 139,292.06 139,292.06
031162100 AMGEN INC 14,430.000 171.38 171.38 1,292,080.75 1,292,080.75 2,473,013.40 2,473,013.40 0.50 1,180,932.65 1,180,932.65
032095101 AMPHENOL CORP 6,594.000 86.47 86.47 232,877.25 232,877.25 570,183.18 570,183.18 0.12 337,305.93 337,305.93
032511107 ANADARKO PETROLEUM CORP 11,811.000 63.46 63.46 568,632.24 568,632.24 749,526.06 749,526.06 0.15 180,893.82 180,893.82
032654105 ANALOG DEVICES INC 7,983.000 93.14 93.14 417,576.94 417,576.94 743,536.62 743,536.62 0.15 325,959.68 325,959.68
03349M105 ANDEAVOR 3,054.000 113.84 113.84 174,405.08 174,405.08 347,667.36 347,667.36 0.07 173,262.28 173,262.28
03662Q105 ANSYS INC 1,810.000 159.99 159.99 220,381.08 220,381.08 289,581.90 289,581.90 0.06 69,200.82 69,200.82
036752103 ANTHEM INC 5,520.000 225.27 225.27 433,337.25 433,337.25 1,243,490.40 1,243,490.40 0.25 810,153.15 810,153.15
037411105 APACHE CORP 8,234.000 40.79 40.79 380,526.98 380,526.98 335,864.86 335,864.86 0.07 -44,662.12 -44,662.12
03748R101 APARTMENT INVESTMENT & MANAGEM 3,396.000 40.81 40.81 105,937.37 105,937.37 138,590.76 138,590.76 0.03 32,653.39 32,653.39
037833100 APPLE INC 109,530.000 175.82 175.82 5,699,776.45 5,699,776.45 19,257,564.60 19,257,564.60 3.90 13,557,788.15 13,557,788.15
038222105 APPLIED MATERIALS INC 22,681.000 56.87 56.87 405,634.56 405,634.56 1,289,868.47 1,289,868.47 0.26 884,233.91 884,233.91
039483102 ARCHER-DANIELS-MIDLAND CO 12,072.000 45.47 45.47 374,754.70 374,754.70 548,913.84 548,913.84 0.11 174,159.14 174,159.14
03965L100 ARCONIC INC 9,171.000 23.56 23.56 241,080.31 241,080.31 216,068.76 216,068.76 0.04 -25,011.55 -25,011.55
04621X108 ASSURANT INC 1,133.000 92.50 92.50 57,529.65 57,529.65 104,802.50 104,802.50 0.02 47,272.85 47,272.85
052769106 AUTODESK INC 4,755.000 129.72 129.72 243,187.36 243,187.36 616,818.60 616,818.60 0.13 373,631.24 373,631.24
053015103 AUTOMATIC DATA PROCESSING INC 9,569.000 116.91 116.91 479,870.57 479,870.57 1,118,711.79 1,118,711.79 0.23 638,841.22 638,841.22
053332102 AUTOZONE INC 588.000 604.36 604.36 230,410.10 230,410.10 355,363.68 355,363.68 0.07 124,953.58 124,953.58
053484101 AVALONBAY COMMUNITIES INC 2,981.000 166.00 166.00 454,447.39 454,447.39 494,846.00 494,846.00 0.10 40,398.61 40,398.61
053611109 AVERY DENNISON CORP 1,898.000 105.98 105.98 97,134.97 97,134.97 201,150.04 201,150.04 0.04 104,015.07 104,015.07
054937107 BB&T CORP 16,780.000 52.00 52.00 486,577.58 486,577.58 872,560.00 872,560.00 0.18 385,982.42 385,982.42
05722G100 BAKER HUGHES A GE CO 9,122.000 32.84 32.84 430,718.87 430,718.87 299,566.48 299,566.48 0.06 -131,152.39 -131,152.39
058498106 BALL CORP 7,556.000 40.76 40.76 179,828.03 179,828.03 307,982.56 307,982.56 0.06 128,154.53 128,154.53
060505104 BANK OF AMERICA CORP 206,521.000 29.93 29.93 3,808,369.35 3,808,369.35 6,181,173.53 6,181,173.53 1.25 2,372,804.18 2,372,804.18
064058100 BANK OF NEW YORK MELLON CORP/T 21,797.000 51.99 51.99 715,207.57 715,207.57 1,133,226.03 1,133,226.03 0.23 418,018.46 418,018.46
071813109 BAXTER INTERNATIONAL INC 10,727.000 66.29 66.29 370,404.90 370,404.90 711,092.83 711,092.83 0.14 340,687.93 340,687.93
075887109 BECTON DICKINSON AND CO 5,747.000 229.57 229.57 749,884.40 749,884.40 1,319,338.79 1,319,338.79 0.27 569,454.39 569,454.39
084670702 BERKSHIRE HATHAWAY INC 41,545.000 198.22 198.22 4,587,523.37 4,587,523.37 8,235,049.90 8,235,049.90 1.67 3,647,526.53 3,647,526.53
086516101 BEST BUY CO INC 5,490.000 71.91 71.91 172,825.41 172,825.41 394,785.90 394,785.90 0.08 221,960.49 221,960.49
09062X103 BIOGEN INC 4,567.000 263.11 263.11 702,776.03 702,776.03 1,201,623.37 1,201,623.37 0.24 498,847.34 498,847.34
09247X101 BLACKROCK INC 2,671.000 524.85 524.85 701,383.08 701,383.08 1,401,874.35 1,401,874.35 0.28 700,491.27 700,491.27
093671105 H&R BLOCK INC 4,513.000 26.44 26.44 99,278.20 99,278.20 119,323.72 119,323.72 0.02 20,045.52 20,045.52
097023105 BOEING CO/THE 11,941.000 331.77 331.77 959,446.71 959,446.71 3,961,665.57 3,961,665.57 0.80 3,002,218.86 3,002,218.86
09857L108 BOOKING HOLDINGS INC 1,053.000 2,096.59 2,096.59 656,469.66 656,469.66 2,207,709.27 2,207,709.27 0.45 1,551,239.61 1,551,239.61
099724106 BORGWARNER INC 4,272.000 53.80 53.80 148,162.91 148,162.91 229,833.60 229,833.60 0.05 81,670.69 81,670.69
101121101 BOSTON PROPERTIES INC 3,332.000 120.52 120.52 385,162.78 385,162.78 401,572.64 401,572.64 0.08 16,409.86 16,409.86
101137107 BOSTON SCIENTIFIC CORP 29,679.000 28.83 28.83 416,439.23 416,439.23 855,645.57 855,645.57 0.17 439,206.34 439,206.34
10922N103 BRIGHTHOUSE FINANCIAL INC 2,068.000 50.56 50.56 87,590.06 87,590.06 104,558.08 104,558.08 0.02 16,968.02 16,968.02
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110122108 BRISTOL-MYERS SQUIBB CO 35,242.000 54.08 54.08 1,506,945.10 1,506,945.10 1,905,887.36 1,905,887.36 0.39 398,942.26 398,942.26
11135F101 BROADCOM INC 8,861.000 249.37 249.37 994,393.34 994,393.34 2,209,667.57 2,209,667.57 0.45 1,215,274.23 1,215,274.23
115637209 BROWN-FORMAN CORP 5,646.000 55.90 55.90 150,328.28 150,328.28 315,611.40 315,611.40 0.06 165,283.12 165,283.12
124857202 CBS CORP 7,450.000 50.90 50.90 262,790.13 262,790.13 379,205.00 379,205.00 0.08 116,414.87 116,414.87
12503M108 CBOE GLOBAL MARKETS INC 2,433.000 108.81 108.81 218,130.64 218,130.64 264,734.73 264,734.73 0.05 46,604.09 46,604.09
12504L109 CBRE GROUP INC 6,523.000 47.58 47.58 195,608.55 195,608.55 310,364.34 310,364.34 0.06 114,755.79 114,755.79
125269100 CF INDUSTRIES HOLDINGS INC 5,035.000 38.45 38.45 169,591.72 169,591.72 193,595.75 193,595.75 0.04 24,004.03 24,004.03
12541W209 CH ROBINSON WORLDWIDE INC 3,017.000 97.62 97.62 174,385.10 174,385.10 294,519.54 294,519.54 0.06 120,134.44 120,134.44
125509109 CIGNA CORP 5,243.000 175.08 175.08 347,303.93 347,303.93 917,944.44 917,944.44 0.19 570,640.51 570,640.51
12572Q105 CME GROUP INC 7,348.000 164.02 164.02 683,259.79 683,259.79 1,205,218.96 1,205,218.96 0.24 521,959.17 521,959.17
125896100 CMS ENERGY CORP 6,096.000 45.00 45.00 183,957.20 183,957.20 274,320.00 274,320.00 0.06 90,362.80 90,362.80
126408103 CSX CORP 19,152.000 56.41 56.41 346,527.53 346,527.53 1,080,364.32 1,080,364.32 0.22 733,836.79 733,836.79
126650100 CVS HEALTH CORP 21,900.000 66.10 66.10 1,108,857.37 1,108,857.37 1,447,590.00 1,447,590.00 0.29 338,732.63 338,732.63
12673P105 CA INC 6,750.000 35.00 35.00 173,823.49 173,823.49 236,250.00 236,250.00 0.05 62,426.51 62,426.51
127097103 CABOT OIL & GAS CORP 9,947.000 23.96 23.96 183,802.73 183,802.73 238,330.12 238,330.12 0.05 54,527.39 54,527.39
127387108 CADENCE DESIGN SYSTEMS INC 6,106.000 37.54 37.54 266,637.59 266,637.59 229,219.24 229,219.24 0.05 -37,418.35 -37,418.35
134429109 CAMPBELL SOUP CO 4,153.000 42.81 42.81 183,344.87 183,344.87 177,789.93 177,789.93 0.04 -5,554.94 -5,554.94
14040H105 CAPITAL ONE FINANCIAL CORP 10,497.000 96.90 96.90 610,341.76 610,341.76 1,017,159.30 1,017,159.30 0.21 406,817.54 406,817.54
14149Y108 CARDINAL HEALTH INC 6,793.000 62.29 62.29 366,775.01 366,775.01 423,135.97 423,135.97 0.09 56,360.96 56,360.96
143130102 CARMAX INC 3,904.000 62.00 62.00 107,663.52 107,663.52 242,048.00 242,048.00 0.05 134,384.48 134,384.48
143658300 CARNIVAL CORP 8,763.000 64.08 64.08 330,997.23 330,997.23 561,533.04 561,533.04 0.11 230,535.81 230,535.81
149123101 CATERPILLAR INC 12,901.000 152.14 152.14 853,205.76 853,205.76 1,962,758.14 1,962,758.14 0.40 1,109,552.38 1,109,552.38
151020104 CELGENE CORP 16,237.000 90.54 90.54 922,288.38 922,288.38 1,470,097.98 1,470,097.98 0.30 547,809.60 547,809.60
15135B101 CENTENE CORP 3,745.000 109.92 109.92 250,496.64 250,496.64 411,650.40 411,650.40 0.08 161,153.76 161,153.76
15189T107 CENTERPOINT ENERGY INC 9,304.000 27.07 27.07 179,153.82 179,153.82 251,859.28 251,859.28 0.05 72,705.46 72,705.46
156700106 CENTURYLINK INC 20,999.000 17.36 17.36 578,367.67 578,367.67 364,542.64 364,542.64 0.07 -213,825.03 -213,825.03
156782104 CERNER CORP 6,821.000 57.94 57.94 267,839.42 267,839.42 395,208.74 395,208.74 0.08 127,369.32 127,369.32
16119P108 CHARTER COMMUNICATIONS INC 4,016.000 312.84 312.84 1,072,315.09 1,072,315.09 1,256,365.44 1,256,365.44 0.25 184,050.35 184,050.35
166764100 CHEVRON CORP 41,235.000 120.70 120.70 2,948,433.54 2,948,433.54 4,977,064.50 4,977,064.50 1.01 2,028,630.96 2,028,630.96
169656105 CHIPOTLE MEXICAN GRILL INC 531.000 326.60 326.60 155,887.05 155,887.05 173,424.60 173,424.60 0.04 17,537.55 17,537.55
171340102 CHURCH & DWIGHT CO INC 5,266.000 50.10 50.10 210,987.17 210,987.17 263,826.60 263,826.60 0.05 52,839.43 52,839.43
171798101 CIMAREX ENERGY CO 2,060.000 96.72 96.72 259,101.39 259,101.39 199,243.20 199,243.20 0.04 -59,858.19 -59,858.19
172062101 CINCINNATI FINANCIAL CORP 3,221.000 74.74 74.74 134,591.15 134,591.15 240,737.54 240,737.54 0.05 106,146.39 106,146.39
17275R102 CISCO SYSTEMS INC 103,993.000 43.30 43.30 2,016,348.28 2,016,348.28 4,502,896.90 4,502,896.90 0.91 2,486,548.62 2,486,548.62
172908105 CINTAS CORP 1,862.000 172.91 172.91 109,372.77 109,372.77 321,958.42 321,958.42 0.07 212,585.65 212,585.65
172967424 CITIGROUP INC 55,478.000 70.07 70.07 3,911,951.26 3,911,951.26 3,887,343.46 3,887,343.46 0.79 -24,607.80 -24,607.80
174610105 CITIZENS FINANCIAL GROUP INC 10,520.000 42.37 42.37 223,702.93 223,702.93 445,732.40 445,732.40 0.09 222,029.47 222,029.47
177376100 CITRIX SYSTEMS INC 2,792.000 95.97 95.97 128,116.96 128,116.96 267,948.24 267,948.24 0.05 139,831.28 139,831.28
189054109 CLOROX CO/THE 2,793.000 127.17 127.17 241,166.54 241,166.54 355,185.81 355,185.81 0.07 114,019.27 114,019.27
191216100 COCA-COLA CO/THE 82,877.000 44.68 44.68 2,649,453.71 2,649,453.71 3,702,944.36 3,702,944.36 0.75 1,053,490.65 1,053,490.65
192446102 COGNIZANT TECHNOLOGY SOLUTIONS 12,693.000 81.77 81.77 502,185.64 502,185.64 1,037,906.61 1,037,906.61 0.21 535,720.97 535,720.97
194162103 COLGATE-PALMOLIVE CO 18,895.000 72.44 72.44 990,788.93 990,788.93 1,368,753.80 1,368,753.80 0.28 377,964.87 377,964.87
20030N101 COMCAST CORP 100,054.000 33.53 33.53 1,781,469.53 1,781,469.53 3,354,810.62 3,354,810.62 0.68 1,573,341.09 1,573,341.09
200340107 COMERICA INC 3,730.000 96.11 96.11 168,725.27 168,725.27 358,490.30 358,490.30 0.07 189,765.03 189,765.03
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205887102 CONAGRA BRANDS INC 8,649.000 37.21 37.21 196,606.24 196,606.24 321,829.29 321,829.29 0.07 125,223.05 125,223.05
20605P101 CONCHO RESOURCES INC 3,218.000 153.37 153.37 317,754.27 317,754.27 493,544.66 493,544.66 0.10 175,790.39 175,790.39
20825C104 CONOCOPHILLIPS 25,355.000 65.73 65.73 1,046,264.86 1,046,264.86 1,666,584.15 1,666,584.15 0.34 620,319.29 620,319.29
209115104 CONSOLIDATED EDISON INC 6,700.000 77.79 77.79 372,463.06 372,463.06 521,193.00 521,193.00 0.11 148,729.94 148,729.94
21036P108 CONSTELLATION BRANDS INC 3,699.000 227.02 227.02 267,252.08 267,252.08 839,746.98 839,746.98 0.17 572,494.90 572,494.90
216648402 COOPER COS INC/THE 1,058.000 228.00 228.00 189,631.23 189,631.23 241,224.00 241,224.00 0.05 51,592.77 51,592.77
219350105 CORNING INC 18,760.000 27.49 27.49 318,228.28 318,228.28 515,712.40 515,712.40 0.10 197,484.12 197,484.12
22160K105 COSTCO WHOLESALE CORP 9,479.000 194.58 194.58 804,526.41 804,526.41 1,844,423.82 1,844,423.82 0.37 1,039,897.41 1,039,897.41
222070203 COTY INC 10,193.000 17.72 17.72 236,442.93 236,442.93 180,619.96 180,619.96 0.04 -55,822.97 -55,822.97
22822V101 CROWN CASTLE INTERNATIONAL COR 8,951.000 104.33 104.33 652,399.25 652,399.25 933,857.83 933,857.83 0.19 281,458.58 281,458.58
231021106 CUMMINS INC 3,362.000 166.67 166.67 235,864.60 235,864.60 560,344.54 560,344.54 0.11 324,479.94 324,479.94
23331A109 DR HORTON INC 7,384.000 44.79 44.79 147,064.04 147,064.04 330,729.36 330,729.36 0.07 183,665.32 183,665.32
233331107 DTE ENERGY CO 3,872.000 103.61 103.61 230,323.43 230,323.43 401,177.92 401,177.92 0.08 170,854.49 170,854.49
23355L106 DXC TECHNOLOGY CO 6,158.000 104.01 104.01 346,850.23 346,850.23 640,493.58 640,493.58 0.13 293,643.35 293,643.35
235851102 DANAHER CORP 13,251.000 100.42 100.42 559,316.21 559,316.21 1,330,665.42 1,330,665.42 0.27 771,349.21 771,349.21
237194105 DARDEN RESTAURANTS INC 2,667.000 88.95 88.95 110,891.63 110,891.63 237,229.65 237,229.65 0.05 126,338.02 126,338.02
23918K108 DAVITA INC 3,143.000 63.17 63.17 168,314.21 168,314.21 198,543.31 198,543.31 0.04 30,229.10 30,229.10
244199105 DEERE & CO 6,989.000 148.98 148.98 495,212.24 495,212.24 1,041,221.22 1,041,221.22 0.21 546,008.98 546,008.98
247361702 DELTA AIR LINES INC 14,039.000 54.30 54.30 425,304.82 425,304.82 762,317.70 762,317.70 0.15 337,012.88 337,012.88
24906P109 DENTSPLY SIRONA INC 4,958.000 50.19 50.19 252,737.27 252,737.27 248,842.02 248,842.02 0.05 -3,895.25 -3,895.25
25179M103 DEVON ENERGY CORP 11,357.000 33.62 33.62 376,308.99 376,308.99 381,822.34 381,822.34 0.08 5,513.35 5,513.35
253868103 DIGITAL REALTY TRUST INC 4,435.000 103.19 103.19 462,844.30 462,844.30 457,647.65 457,647.65 0.09 -5,196.65 -5,196.65
254687106 WALT DISNEY CO/THE 32,459.000 100.24 100.24 1,778,639.75 1,778,639.75 3,253,690.16 3,253,690.16 0.66 1,475,050.41 1,475,050.41
254709108 DISCOVER FINANCIAL SERVICES 7,658.000 71.56 71.56 225,879.42 225,879.42 548,006.48 548,006.48 0.11 322,127.06 322,127.06
25470F104 DISCOVERY INC 3,359.000 23.40 23.40 83,597.42 83,597.42 78,600.60 78,600.60 0.02 -4,996.82 -4,996.82
25470F302 DISCOVERY INC 6,592.000 21.49 21.49 164,971.34 164,971.34 141,662.08 141,662.08 0.03 -23,309.26 -23,309.26
25470M109 DISH NETWORK CORP 4,923.000 38.97 38.97 310,853.29 310,853.29 191,849.31 191,849.31 0.04 -119,003.98 -119,003.98
256677105 DOLLAR GENERAL CORP 5,569.000 97.07 97.07 320,694.67 320,694.67 540,582.83 540,582.83 0.11 219,888.16 219,888.16
256746108 DOLLAR TREE INC 5,118.000 97.55 97.55 299,044.05 299,044.05 499,260.90 499,260.90 0.10 200,216.85 200,216.85
25746U109 DOMINION ENERGY INC 14,064.000 64.73 64.73 712,076.28 712,076.28 910,362.72 910,362.72 0.18 198,286.44 198,286.44
260003108 DOVER CORP 3,333.000 94.30 94.30 152,946.01 152,946.01 314,301.90 314,301.90 0.06 161,355.89 161,355.89
26078J100 DOWDUPONT INC 50,512.000 67.01 67.01 1,973,754.16 1,973,754.16 3,384,809.12 3,384,809.12 0.69 1,411,054.96 1,411,054.96
26138E109 DR PEPPER SNAPPLE GROUP INC 3,880.000 121.04 121.04 217,383.49 217,383.49 469,635.20 469,635.20 0.10 252,251.71 252,251.71
264411505 DUKE REALTY CORP 7,706.000 25.94 25.94 227,920.42 227,920.42 199,893.64 199,893.64 0.04 -28,026.78 -28,026.78
26441C204 DUKE ENERGY CORP 15,112.000 77.96 77.96 947,990.08 947,990.08 1,178,131.52 1,178,131.52 0.24 230,141.44 230,141.44
26875P101 EOG RESOURCES INC 12,491.000 111.02 111.02 705,461.33 705,461.33 1,386,750.82 1,386,750.82 0.28 681,289.49 681,289.49
26884L109 EQT CORP 5,285.000 49.01 49.01 282,990.62 282,990.62 259,017.85 259,017.85 0.05 -23,972.77 -23,972.77
269246401 E*TRADE FINANCIAL CORP 5,749.000 57.59 57.59 107,978.34 107,978.34 331,084.91 331,084.91 0.07 223,106.57 223,106.57
277432100 EASTMAN CHEMICAL CO 3,086.000 107.30 107.30 142,099.40 142,099.40 331,127.80 331,127.80 0.07 189,028.40 189,028.40
278642103 EBAY INC 20,318.000 40.19 40.19 325,218.44 325,218.44 816,580.42 816,580.42 0.17 491,361.98 491,361.98
278865100 ECOLAB INC 5,612.000 146.96 146.96 422,677.81 422,677.81 824,739.52 824,739.52 0.17 402,061.71 402,061.71
281020107 EDISON INTERNATIONAL 7,033.000 64.45 64.45 345,303.46 345,303.46 453,276.85 453,276.85 0.09 107,973.39 107,973.39
28176E108 EDWARDS LIFESCIENCES CORP 4,534.000 138.12 138.12 219,513.15 219,513.15 626,236.08 626,236.08 0.13 406,722.93 406,722.93
285512109 ELECTRONIC ARTS INC 6,621.000 122.19 122.19 243,386.65 243,386.65 809,019.99 809,019.99 0.16 565,633.34 565,633.34
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291011104 EMERSON ELECTRIC CO 13,704.000 68.81 68.81 574,432.38 574,432.38 942,972.24 942,972.24 0.19 368,539.86 368,539.86
29364G103 ENTERGY CORP 3,902.000 79.63 79.63 274,595.50 274,595.50 310,716.26 310,716.26 0.06 36,120.76 36,120.76
29414D100 ENVISION HEALTHCARE CORP 2,612.000 38.13 38.13 168,959.41 168,959.41 99,595.56 99,595.56 0.02 -69,363.85 -69,363.85
294429105 EQUIFAX INC 2,592.000 116.66 116.66 150,952.93 150,952.93 302,382.72 302,382.72 0.06 151,429.79 151,429.79
29444U700 EQUINIX INC 1,710.000 405.52 405.52 482,541.51 482,541.51 693,439.20 693,439.20 0.14 210,897.69 210,897.69
29476L107 EQUITY RESIDENTIAL 7,947.000 61.68 61.68 517,799.40 517,799.40 490,170.96 490,170.96 0.10 -27,628.44 -27,628.44
297178105 ESSEX PROPERTY TRUST INC 1,426.000 242.45 242.45 276,062.79 276,062.79 345,733.70 345,733.70 0.07 69,670.91 69,670.91
30040W108 EVERSOURCE ENERGY 6,840.000 59.68 59.68 262,327.94 262,327.94 408,211.20 408,211.20 0.08 145,883.26 145,883.26
30161N101 EXELON CORP 20,831.000 38.59 38.59 740,003.08 740,003.08 803,868.29 803,868.29 0.16 63,865.21 63,865.21
30212P303 EXPEDIA GROUP INC 2,641.000 109.16 109.16 197,477.72 197,477.72 288,291.56 288,291.56 0.06 90,813.84 90,813.84
302130109 EXPEDITORS INTERNATIONAL OF WA 3,811.000 64.54 64.54 121,865.63 121,865.63 245,961.94 245,961.94 0.05 124,096.31 124,096.31
30219G108 EXPRESS SCRIPTS HOLDING CO 12,182.000 71.99 71.99 620,934.17 620,934.17 876,982.18 876,982.18 0.18 256,048.01 256,048.01
30225T102 EXTRA SPACE STORAGE INC 2,721.000 87.35 87.35 230,551.63 230,551.63 237,679.35 237,679.35 0.05 7,127.72 7,127.72
30231G102 EXXON MOBIL CORP 91,467.000 78.54 78.54 5,718,309.18 5,718,309.18 7,183,818.18 7,183,818.18 1.46 1,465,509.00 1,465,509.00
302445101 FLIR SYSTEMS INC 2,999.000 52.16 52.16 92,409.18 92,409.18 156,427.84 156,427.84 0.03 64,018.66 64,018.66
302491303 FMC CORP 2,900.000 80.62 80.62 111,050.02 111,050.02 233,798.00 233,798.00 0.05 122,747.98 122,747.98
30303M102 FACEBOOK INC 51,719.000 164.83 164.83 4,079,020.56 4,079,020.56 8,524,842.77 8,524,842.77 1.73 4,445,822.21 4,445,822.21
311900104 FASTENAL CO 6,209.000 50.67 50.67 196,448.71 196,448.71 314,610.03 314,610.03 0.06 118,161.32 118,161.32
313747206 FEDERAL REALTY INVESTMENT TRUS 1,580.000 115.72 115.72 235,524.75 235,524.75 182,837.60 182,837.60 0.04 -52,687.15 -52,687.15
31428X106 FEDEX CORP 5,320.000 250.03 250.03 494,135.45 494,135.45 1,330,159.60 1,330,159.60 0.27 836,024.15 836,024.15
315616102 F5 NETWORKS INC 1,335.000 155.25 155.25 143,451.63 143,451.63 207,258.75 207,258.75 0.04 63,807.12 63,807.12
31620M106 FIDELITY NATIONAL INFORMATION 7,149.000 97.29 97.29 334,763.40 334,763.40 695,526.21 695,526.21 0.14 360,762.81 360,762.81
316773100 FIFTH THIRD BANCORP 14,977.000 31.49 31.49 222,663.03 222,663.03 471,625.73 471,625.73 0.10 248,962.70 248,962.70
337738108 FISERV INC 8,920.000 71.59 71.59 196,043.93 196,043.93 638,582.80 638,582.80 0.13 442,538.87 442,538.87
337932107 FIRSTENERGY CORP 9,650.000 34.61 34.61 335,703.86 335,703.86 333,986.50 333,986.50 0.07 -1,717.36 -1,717.36
343412102 FLUOR CORP 3,020.000 57.96 57.96 169,927.62 169,927.62 175,039.20 175,039.20 0.04 5,111.58 5,111.58
34354P105 FLOWSERVE CORP 2,823.000 45.96 45.96 107,700.96 107,700.96 129,745.08 129,745.08 0.03 22,044.12 22,044.12
344849104 FOOT LOCKER INC 2,616.000 43.35 43.35 161,656.32 161,656.32 113,403.60 113,403.60 0.02 -48,252.72 -48,252.72
345370860 FORD MOTOR CO 84,241.000 11.38 11.38 828,401.32 828,401.32 958,662.58 958,662.58 0.19 130,261.26 130,261.26
34959J108 FORTIVE CORP 6,611.000 75.26 75.26 186,712.24 186,712.24 497,543.86 497,543.86 0.10 310,831.62 310,831.62
34964C106 FORTUNE BRANDS HOME & SECURITY 3,280.000 58.92 58.92 207,776.95 207,776.95 193,257.60 193,257.60 0.04 -14,519.35 -14,519.35
354613101 FRANKLIN RESOURCES INC 7,026.000 33.84 33.84 243,038.30 243,038.30 237,759.84 237,759.84 0.05 -5,278.46 -5,278.46
35671D857 FREEPORT-MCMORAN INC 29,066.000 18.16 18.16 565,833.89 565,833.89 527,838.56 527,838.56 0.11 -37,995.33 -37,995.33
36174X101 GGP INC 13,635.000 19.77 19.77 333,759.63 333,759.63 269,563.95 269,563.95 0.05 -64,195.68 -64,195.68
363576109 ARTHUR J GALLAGHER & CO 3,916.000 69.28 69.28 184,989.32 184,989.32 271,300.48 271,300.48 0.05 86,311.16 86,311.16
364760108 GAP INC/THE 4,702.000 30.16 30.16 108,535.70 108,535.70 141,812.32 141,812.32 0.03 33,276.62 33,276.62
366651107 GARTNER INC 1,961.000 116.69 116.69 214,057.69 214,057.69 228,829.09 228,829.09 0.05 14,771.40 14,771.40
369550108 GENERAL DYNAMICS CORP 5,961.000 218.40 218.40 531,275.89 531,275.89 1,301,882.40 1,301,882.40 0.26 770,606.51 770,606.51
369604103 GENERAL ELECTRIC CO 187,425.000 13.33 13.33 5,060,442.21 5,060,442.21 2,498,375.25 2,498,375.25 0.51 -2,562,066.96 -2,562,066.96
370334104 GENERAL MILLS INC 12,284.000 45.24 45.24 553,138.06 553,138.06 555,728.16 555,728.16 0.11 2,590.10 2,590.10
37045V100 GENERAL MOTORS CO 27,258.000 39.17 39.17 931,604.84 931,604.84 1,067,695.86 1,067,695.86 0.22 136,091.02 136,091.02
372460105 GENUINE PARTS CO 3,167.000 90.66 90.66 176,829.49 176,829.49 287,120.22 287,120.22 0.06 110,290.73 110,290.73
375558103 GILEAD SCIENCES INC 28,277.000 74.69 74.69 1,104,645.64 1,104,645.64 2,112,009.13 2,112,009.13 0.43 1,007,363.49 1,007,363.49
37940X102 GLOBAL PAYMENTS INC 3,435.000 110.44 110.44 255,248.16 255,248.16 379,361.40 379,361.40 0.08 124,113.24 124,113.24
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38141G104 GOLDMAN SACHS GROUP INC/THE 7,626.000 257.88 257.88 972,764.55 972,764.55 1,966,592.88 1,966,592.88 0.40 993,828.33 993,828.33
382550101 GOODYEAR TIRE & RUBBER CO/THE 5,188.000 28.21 28.21 98,886.04 98,886.04 146,353.48 146,353.48 0.03 47,467.44 47,467.44
384802104 WW GRAINGER INC 1,102.000 284.12 284.12 158,571.54 158,571.54 313,100.24 313,100.24 0.06 154,528.70 154,528.70
40412C101 HCA HEALTHCARE INC 6,043.000 97.44 97.44 438,364.29 438,364.29 588,829.92 588,829.92 0.12 150,465.63 150,465.63
40414L109 HCP INC 10,134.000 22.53 22.53 361,305.38 361,305.38 228,319.02 228,319.02 0.05 -132,986.36 -132,986.36
40434L105 HP INC 35,347.000 21.85 21.85 359,263.27 359,263.27 772,331.95 772,331.95 0.16 413,068.68 413,068.68
406216101 HALLIBURTON CO 18,835.000 50.76 50.76 518,399.88 518,399.88 956,064.60 956,064.60 0.19 437,664.72 437,664.72
410345102 HANESBRANDS INC 7,776.000 18.05 18.05 251,506.96 251,506.96 140,356.80 140,356.80 0.03 -111,150.16 -111,150.16
412822108 HARLEY-DAVIDSON INC 3,635.000 42.04 42.04 171,082.11 171,082.11 152,815.40 152,815.40 0.03 -18,266.71 -18,266.71
413875105 HARRIS CORP 2,563.000 165.18 165.18 159,236.98 159,236.98 423,356.34 423,356.34 0.09 264,119.36 264,119.36
416515104 HARTFORD FINANCIAL SERVICES GR 7,706.000 52.04 52.04 271,703.36 271,703.36 401,020.24 401,020.24 0.08 129,316.88 129,316.88
418056107 HASBRO INC 2,439.000 88.04 88.04 129,445.66 129,445.66 214,729.56 214,729.56 0.04 85,283.90 85,283.90
423452101 HELMERICH & PAYNE INC 2,350.000 72.19 72.19 106,598.46 106,598.46 169,646.50 169,646.50 0.03 63,048.04 63,048.04
427866108 HERSHEY CO/THE 3,041.000 96.80 96.80 209,903.63 209,903.63 294,368.80 294,368.80 0.06 84,465.17 84,465.17
42809H107 HESS CORP 5,781.000 56.24 56.24 264,247.97 264,247.97 325,123.44 325,123.44 0.07 60,875.47 60,875.47
42824C109 HEWLETT PACKARD ENTERPRISE CO 33,826.000 17.56 17.56 231,967.62 231,967.62 593,984.56 593,984.56 0.12 362,016.94 362,016.94
43300A203 HILTON WORLDWIDE HOLDINGS INC 4,365.000 80.53 80.53 290,012.70 290,012.70 351,513.45 351,513.45 0.07 61,500.75 61,500.75
436440101 HOLOGIC INC 5,969.000 37.69 37.69 225,491.95 225,491.95 224,971.61 224,971.61 0.05 -520.34 -520.34
437076102 HOME DEPOT INC/THE 25,207.000 174.43 174.43 1,634,508.40 1,634,508.40 4,396,857.01 4,396,857.01 0.89 2,762,348.61 2,762,348.61
438516106 HONEYWELL INTERNATIONAL INC 16,233.000 146.75 146.75 983,691.15 983,691.15 2,382,192.75 2,382,192.75 0.48 1,398,501.60 1,398,501.60
440452100 HORMEL FOODS CORP 5,830.000 35.44 35.44 155,685.62 155,685.62 206,615.20 206,615.20 0.04 50,929.58 50,929.58
44107P104 HOST HOTELS & RESORTS INC 15,847.000 19.45 19.45 248,891.34 248,891.34 308,224.15 308,224.15 0.06 59,332.81 59,332.81
444859102 HUMANA INC 2,972.000 289.95 289.95 329,706.80 329,706.80 861,731.40 861,731.40 0.17 532,024.60 532,024.60
445658107 JB HUNT TRANSPORT SERVICES INC 1,848.000 119.75 119.75 146,947.44 146,947.44 221,298.00 221,298.00 0.04 74,350.56 74,350.56
446150104 HUNTINGTON BANCSHARES INC/OH 23,795.000 14.67 14.67 197,753.19 197,753.19 349,072.65 349,072.65 0.07 151,319.46 151,319.46
446413106 HUNTINGTON INGALLS INDUSTRIES 980.000 258.70 258.70 257,507.80 257,507.80 253,526.00 253,526.00 0.05 -3,981.80 -3,981.80
44980X109 IPG PHOTONICS CORP 817.000 232.47 232.47 203,088.75 203,088.75 189,927.99 189,927.99 0.04 -13,160.76 -13,160.76
45168D104 IDEXX LABORATORIES INC 1,881.000 195.62 195.62 285,510.97 285,510.97 367,961.22 367,961.22 0.07 82,450.25 82,450.25
452308109 ILLINOIS TOOL WORKS INC 6,635.000 156.36 156.36 384,418.22 384,418.22 1,037,448.60 1,037,448.60 0.21 653,030.38 653,030.38
452327109 ILLUMINA INC 3,173.000 245.19 245.19 564,083.07 564,083.07 777,987.87 777,987.87 0.16 213,904.80 213,904.80
45337C102 INCYTE CORP 3,792.000 70.37 70.37 554,358.14 554,358.14 266,843.04 266,843.04 0.05 -287,515.10 -287,515.10
458140100 INTEL CORP 101,024.000 52.40 52.40 2,447,694.52 2,447,694.52 5,293,657.60 5,293,657.60 1.07 2,845,963.08 2,845,963.08
45866F104 INTERCONTINENTAL EXCHANGE INC 12,570.000 73.18 73.18 475,633.02 475,633.02 919,872.60 919,872.60 0.19 444,239.58 444,239.58
459200101 INTERNATIONAL BUSINESS MACHINE 18,493.000 157.89 157.89 2,240,130.69 2,240,130.69 2,919,859.77 2,919,859.77 0.59 679,729.08 679,729.08
459506101 INTERNATIONAL FLAVORS & FRAGRA 1,704.000 140.46 140.46 137,679.72 137,679.72 239,343.84 239,343.84 0.05 101,664.12 101,664.12
460146103 INTERNATIONAL PAPER CO 8,914.000 53.75 53.75 344,440.03 344,440.03 479,127.50 479,127.50 0.10 134,687.47 134,687.47
460690100 INTERPUBLIC GROUP OF COS INC/T 8,299.000 23.88 23.88 172,904.16 172,904.16 198,180.12 198,180.12 0.04 25,275.96 25,275.96
461202103 INTUIT INC 5,252.000 175.30 175.30 348,913.44 348,913.44 920,675.60 920,675.60 0.19 571,762.16 571,762.16
46120E602 INTUITIVE SURGICAL INC 2,424.000 418.38 418.38 385,490.53 385,490.53 1,014,153.12 1,014,153.12 0.21 628,662.59 628,662.59
46266C105 IQVIA HOLDINGS INC 3,147.000 98.04 98.04 301,042.65 301,042.65 308,531.88 308,531.88 0.06 7,489.23 7,489.23
46284V101 IRON MOUNTAIN INC 6,075.000 33.61 33.61 193,266.47 193,266.47 204,180.75 204,180.75 0.04 10,914.28 10,914.28
46625H100 JPMORGAN CHASE & CO 74,084.000 110.21 110.21 3,345,038.42 3,345,038.42 8,164,797.64 8,164,797.64 1.65 4,819,759.22 4,819,759.22
469814107 JACOBS ENGINEERING GROUP INC 2,599.000 59.72 59.72 109,714.26 109,714.26 155,212.28 155,212.28 0.03 45,498.02 45,498.02
478160104 JOHNSON & JOHNSON 57,914.000 131.76 131.76 4,062,408.81 4,062,408.81 7,630,748.64 7,630,748.64 1.55 3,568,339.83 3,568,339.83
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48203R104 JUNIPER NETWORKS INC 7,420.000 24.99 24.99 203,162.36 203,162.36 185,425.80 185,425.80 0.04 -17,736.56 -17,736.56
482480100 KLA-TENCOR CORP 3,381.000 108.85 108.85 189,984.04 189,984.04 368,021.85 368,021.85 0.07 178,037.81 178,037.81
485170302 KANSAS CITY SOUTHERN 2,225.000 111.93 111.93 224,005.50 224,005.50 249,044.25 249,044.25 0.05 25,038.75 25,038.75
487836108 KELLOGG CO 5,374.000 63.83 63.83 345,504.69 345,504.69 343,022.42 343,022.42 0.07 -2,482.27 -2,482.27
493267108 KEYCORP 22,896.000 19.34 19.34 297,135.59 297,135.59 442,808.64 442,808.64 0.09 145,673.05 145,673.05
494368103 KIMBERLY-CLARK CORP 7,570.000 106.81 106.81 564,956.28 564,956.28 808,551.70 808,551.70 0.16 243,595.42 243,595.42
49446R109 KIMCO REALTY CORP 9,184.000 13.95 13.95 192,659.22 192,659.22 128,116.80 128,116.80 0.03 -64,542.42 -64,542.42
49456B101 KINDER MORGAN INC/DE 40,954.000 15.68 15.68 1,237,260.78 1,237,260.78 642,158.72 642,158.72 0.13 -595,102.06 -595,102.06
500255104 KOHL'S CORP 3,627.000 62.07 62.07 182,172.24 182,172.24 225,127.89 225,127.89 0.05 42,955.65 42,955.65
500754106 KRAFT HEINZ CO/THE 12,892.000 61.19 61.19 829,375.40 829,375.40 788,861.48 788,861.48 0.16 -40,513.92 -40,513.92
501044101 KROGER CO/THE 19,025.000 24.17 24.17 403,266.01 403,266.01 459,834.25 459,834.25 0.09 56,568.24 56,568.24
501797104 L BRANDS INC 5,301.000 36.39 36.39 274,979.62 274,979.62 192,903.39 192,903.39 0.04 -82,076.23 -82,076.23
501889208 LKQ CORP 6,683.000 38.62 38.62 218,493.97 218,493.97 258,097.46 258,097.46 0.05 39,603.49 39,603.49
502413107 L3 TECHNOLOGIES INC 1,689.000 212.65 212.65 144,657.88 144,657.88 359,165.85 359,165.85 0.07 214,507.97 214,507.97
50540R409 LABORATORY CORP OF AMERICA HOL 2,200.000 166.50 166.50 231,770.74 231,770.74 366,300.00 366,300.00 0.07 134,529.26 134,529.26
512807108 LAM RESEARCH CORP 3,518.000 203.55 203.55 190,260.03 190,260.03 716,088.90 716,088.90 0.15 525,828.87 525,828.87
518439104 ESTEE LAUDER COS INC/THE 4,847.000 150.82 150.82 317,212.28 317,212.28 731,024.54 731,024.54 0.15 413,812.26 413,812.26
524660107 LEGGETT & PLATT INC 2,855.000 44.77 44.77 82,772.82 82,772.82 127,818.35 127,818.35 0.03 45,045.53 45,045.53
526057104 LENNAR CORP 5,895.000 57.13 57.13 212,637.27 212,637.27 336,781.35 336,781.35 0.07 124,144.08 124,144.08
527288104 LEUCADIA NATIONAL CORP 6,768.000 24.63 24.63 159,541.48 159,541.48 166,695.84 166,695.84 0.03 7,154.36 7,154.36
532457108 ELI LILLY & CO 20,812.000 80.12 80.12 1,291,850.01 1,291,850.01 1,667,457.44 1,667,457.44 0.34 375,607.43 375,607.43
534187109 LINCOLN NATIONAL CORP 4,711.000 70.00 70.00 153,029.95 153,029.95 329,770.00 329,770.00 0.07 176,740.05 176,740.05
539830109 LOCKHEED MARTIN CORP 5,363.000 345.70 345.70 694,652.23 694,652.23 1,853,989.10 1,853,989.10 0.38 1,159,336.87 1,159,336.87
540424108 LOEWS CORP 5,820.000 51.02 51.02 226,442.77 226,442.77 296,936.40 296,936.40 0.06 70,493.63 70,493.63
548661107 LOWE'S COS INC 17,916.000 86.06 86.06 704,784.60 704,784.60 1,541,850.96 1,541,850.96 0.31 837,066.36 837,066.36
55261F104 M&T BANK CORP 3,242.000 181.57 181.57 326,725.26 326,725.26 588,649.94 588,649.94 0.12 261,924.68 261,924.68
552953101 MGM RESORTS INTERNATIONAL 11,003.000 34.77 34.77 356,991.80 356,991.80 382,574.31 382,574.31 0.08 25,582.51 25,582.51
554382101 MACERICH CO/THE 2,341.000 57.85 57.85 169,981.36 169,981.36 135,426.85 135,426.85 0.03 -34,554.51 -34,554.51
55616P104 MACY'S INC 6,580.000 28.74 28.74 221,207.89 221,207.89 189,109.20 189,109.20 0.04 -32,098.69 -32,098.69
565849106 MARATHON OIL CORP 18,341.000 18.19 18.19 254,575.66 254,575.66 333,622.79 333,622.79 0.07 79,047.13 79,047.13
56585A102 MARATHON PETROLEUM CORP 10,240.000 77.52 77.52 232,617.54 232,617.54 793,804.80 793,804.80 0.16 561,187.26 561,187.26
571748102 MARSH & MCLENNAN COS INC 10,958.000 83.61 83.61 495,582.09 495,582.09 916,198.38 916,198.38 0.19 420,616.29 420,616.29
571903202 MARRIOTT INTERNATIONAL INC/MD 6,481.000 133.47 133.47 331,090.98 331,090.98 865,019.07 865,019.07 0.18 533,928.09 533,928.09
573284106 MARTIN MARIETTA MATERIALS INC 1,356.000 199.04 199.04 186,747.02 186,747.02 269,898.24 269,898.24 0.05 83,151.22 83,151.22
574599106 MASCO CORP 6,765.000 40.92 40.92 125,198.76 125,198.76 276,823.80 276,823.80 0.06 151,625.04 151,625.04
57636Q104 MASTERCARD INC 19,927.000 173.87 173.87 1,076,260.90 1,076,260.90 3,464,707.49 3,464,707.49 0.70 2,388,446.59 2,388,446.59
577081102 MATTEL INC 7,424.000 14.72 14.72 167,502.49 167,502.49 109,281.28 109,281.28 0.02 -58,221.21 -58,221.21
579780206 MCCORMICK & CO INC/MD 2,614.000 107.26 107.26 142,063.13 142,063.13 280,377.64 280,377.64 0.06 138,314.51 138,314.51
580135101 MCDONALD'S CORP 17,208.000 161.63 161.63 1,207,198.90 1,207,198.90 2,781,329.04 2,781,329.04 0.56 1,574,130.14 1,574,130.14
58155Q103 MCKESSON CORP 4,454.000 147.88 147.88 436,977.02 436,977.02 658,657.52 658,657.52 0.13 221,680.50 221,680.50
58933Y105 MERCK & CO INC 58,201.000 58.65 58.65 2,628,585.81 2,628,585.81 3,413,488.65 3,413,488.65 0.69 784,902.84 784,902.84
59156R108 METLIFE INC 22,377.000 47.39 47.39 742,633.16 742,633.16 1,060,446.03 1,060,446.03 0.21 317,812.87 317,812.87
592688105 METTLER-TOLEDO INTERNATIONAL I 550.000 570.76 570.76 220,549.83 220,549.83 313,918.00 313,918.00 0.06 93,368.17 93,368.17
594918104 MICROSOFT CORP 166,211.000 94.17 94.17 5,986,724.07 5,986,724.07 15,652,089.87 15,652,089.87 3.17 9,665,365.80 9,665,365.80
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595017104 MICROCHIP TECHNOLOGY INC 5,059.000 86.23 86.23 208,651.76 208,651.76 436,237.57 436,237.57 0.09 227,585.81 227,585.81
595112103 MICRON TECHNOLOGY INC 24,961.000 51.65 51.65 404,878.61 404,878.61 1,289,235.65 1,289,235.65 0.26 884,357.04 884,357.04
59522J103 MID-AMERICA APARTMENT COMMUNIT 2,453.000 91.69 91.69 237,477.04 237,477.04 224,915.57 224,915.57 0.05 -12,561.47 -12,561.47
608190104 MOHAWK INDUSTRIES INC 1,366.000 239.54 239.54 217,632.48 217,632.48 327,211.64 327,211.64 0.07 109,579.16 109,579.16
60871R209 MOLSON COORS BREWING CO 3,991.000 73.55 73.55 259,479.32 259,479.32 293,538.05 293,538.05 0.06 34,058.73 34,058.73
609207105 MONDELEZ INTERNATIONAL INC 32,106.000 42.23 42.23 774,807.66 774,807.66 1,355,836.38 1,355,836.38 0.27 581,028.72 581,028.72
61166W101 MONSANTO CO 9,515.000 125.70 125.70 511,703.73 511,703.73 1,196,035.50 1,196,035.50 0.24 684,331.77 684,331.77
61174X109 MONSTER BEVERAGE CORP 8,925.000 56.98 56.98 320,102.14 320,102.14 508,546.50 508,546.50 0.10 188,444.36 188,444.36
615369105 MOODY'S CORP 3,589.000 164.38 164.38 227,021.84 227,021.84 589,959.82 589,959.82 0.12 362,937.98 362,937.98
617446448 MORGAN STANLEY 29,783.000 53.40 53.40 854,574.40 854,574.40 1,590,412.20 1,590,412.20 0.32 735,837.80 735,837.80
61945C103 MOSAIC CO/THE 7,567.000 25.20 25.20 329,108.25 329,108.25 190,688.40 190,688.40 0.04 -138,419.85 -138,419.85
620076307 MOTOROLA SOLUTIONS INC 3,497.000 108.92 108.92 204,188.82 204,188.82 380,893.24 380,893.24 0.08 176,704.42 176,704.42
629377508 NRG ENERGY INC 6,514.000 30.72 30.72 130,429.78 130,429.78 200,110.08 200,110.08 0.04 69,680.30 69,680.30
631103108 NASDAQ INC 2,517.000 85.98 85.98 112,578.59 112,578.59 216,411.66 216,411.66 0.04 103,833.07 103,833.07
637071101 NATIONAL OILWELL VARCO INC 8,204.000 37.98 37.98 360,071.36 360,071.36 311,587.92 311,587.92 0.06 -48,483.44 -48,483.44
63938C108 NAVIENT CORP 5,677.000 13.39 13.39 84,271.18 84,271.18 76,015.03 76,015.03 0.02 -8,256.15 -8,256.15
640268108 NEKTAR THERAPEUTICS 3,474.000 93.47 93.47 365,665.92 365,665.92 324,714.78 324,714.78 0.07 -40,951.14 -40,951.14
64110D104 NETAPP INC 5,783.000 68.27 68.27 231,146.62 231,146.62 394,805.41 394,805.41 0.08 163,658.79 163,658.79
64110L106 NETFLIX INC 9,367.000 307.78 307.78 538,896.89 538,896.89 2,882,975.26 2,882,975.26 0.58 2,344,078.37 2,344,078.37
651229106 NEWELL BRANDS INC 10,474.000 26.25 26.25 332,442.71 332,442.71 274,942.50 274,942.50 0.06 -57,500.21 -57,500.21
651290108 NEWFIELD EXPLORATION CO 4,311.000 26.00 26.00 137,979.79 137,979.79 112,086.00 112,086.00 0.02 -25,893.79 -25,893.79
651639106 NEWMONT MINING CORP 11,516.000 41.42 41.42 343,690.23 343,690.23 476,992.72 476,992.72 0.10 133,302.49 133,302.49
65249B109 NEWS CORP 8,267.000 15.95 15.95 100,123.59 100,123.59 131,858.65 131,858.65 0.03 31,735.06 31,735.06
65249B208 NEWS CORP 2,629.000 16.20 16.20 37,272.75 37,272.75 42,589.80 42,589.80 0.01 5,317.05 5,317.05
65339F101 NEXTERA ENERGY INC 10,154.000 162.12 162.12 784,993.91 784,993.91 1,646,166.48 1,646,166.48 0.33 861,172.57 861,172.57
654106103 NIKE INC 28,016.000 67.06 67.06 809,188.46 809,188.46 1,878,752.96 1,878,752.96 0.38 1,069,564.50 1,069,564.50
65473P105 NISOURCE INC 7,283.000 23.89 23.89 100,193.54 100,193.54 173,990.87 173,990.87 0.04 73,797.33 73,797.33
655044105 NOBLE ENERGY INC 10,625.000 32.00 32.00 387,716.09 387,716.09 340,000.00 340,000.00 0.07 -47,716.09 -47,716.09
655664100 NORDSTROM INC 2,523.000 47.85 47.85 122,489.16 122,489.16 120,725.55 120,725.55 0.02 -1,763.61 -1,763.61
655844108 NORFOLK SOUTHERN CORP 6,134.000 136.48 136.48 363,893.76 363,893.76 837,168.32 837,168.32 0.17 473,274.56 473,274.56
665859104 NORTHERN TRUST CORP 4,592.000 104.89 104.89 246,817.83 246,817.83 481,654.88 481,654.88 0.10 234,837.05 234,837.05
666807102 NORTHROP GRUMMAN CORP 3,758.000 351.75 351.75 339,302.85 339,302.85 1,321,876.50 1,321,876.50 0.27 982,573.65 982,573.65
670346105 NUCOR CORP 6,863.000 62.46 62.46 283,996.00 283,996.00 428,662.98 428,662.98 0.09 144,666.98 144,666.98
67066G104 NVIDIA CORP 13,060.000 231.49 231.49 365,969.53 365,969.53 3,023,259.40 3,023,259.40 0.61 2,657,289.87 2,657,289.87
67103H107 O'REILLY AUTOMOTIVE INC 1,806.000 226.77 226.77 210,314.26 210,314.26 409,546.62 409,546.62 0.08 199,232.36 199,232.36
674599105 OCCIDENTAL PETROLEUM CORP 16,517.000 74.91 74.91 811,441.72 811,441.72 1,237,288.47 1,237,288.47 0.25 425,846.75 425,846.75
681919106 OMNICOM GROUP INC 4,971.000 74.03 74.03 278,108.98 278,108.98 368,003.13 368,003.13 0.07 89,894.15 89,894.15
682680103 ONEOK INC 8,864.000 59.75 59.75 341,671.64 341,671.64 529,624.00 529,624.00 0.11 187,952.36 187,952.36
68389X105 ORACLE CORP 65,232.000 46.05 46.05 1,765,352.78 1,765,352.78 3,003,933.60 3,003,933.60 0.61 1,238,580.82 1,238,580.82
69331C108 PG&E CORP 11,116.000 45.59 45.59 497,338.68 497,338.68 506,778.44 506,778.44 0.10 9,439.76 9,439.76
693475105 PNC FINANCIAL SERVICES GROUP I 10,180.000 143.84 143.84 663,116.56 663,116.56 1,464,291.20 1,464,291.20 0.30 801,174.64 801,174.64
693506107 PPG INDUSTRIES INC 5,493.000 111.77 111.77 312,275.97 312,275.97 613,952.61 613,952.61 0.12 301,676.64 301,676.64
69351T106 PPL CORP 14,982.000 28.06 28.06 432,068.58 432,068.58 420,394.92 420,394.92 0.09 -11,673.66 -11,673.66
693656100 PVH CORP 1,661.000 160.43 160.43 179,448.39 179,448.39 266,474.23 266,474.23 0.05 87,025.84 87,025.84
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693718108 PACCAR INC 7,598.000 69.52 69.52 246,335.21 246,335.21 528,212.96 528,212.96 0.11 281,877.75 281,877.75
695156109 PACKAGING CORP OF AMERICA 2,037.000 113.92 113.92 238,060.08 238,060.08 232,055.04 232,055.04 0.05 -6,005.04 -6,005.04
701094104 PARKER-HANNIFIN CORP 2,872.000 174.52 174.52 208,759.64 208,759.64 501,221.44 501,221.44 0.10 292,461.80 292,461.80
704326107 PAYCHEX INC 6,901.000 62.24 62.24 264,308.50 264,308.50 429,518.24 429,518.24 0.09 165,209.74 165,209.74
70450Y103 PAYPAL HOLDINGS INC 24,353.000 77.80 77.80 571,039.03 571,039.03 1,894,663.40 1,894,663.40 0.38 1,323,624.37 1,323,624.37
712704105 PEOPLE'S UNITED FINANCIAL INC 7,493.000 18.70 18.70 118,446.33 118,446.33 140,119.10 140,119.10 0.03 21,672.77 21,672.77
713448108 PEPSICO INC 30,699.000 109.92 109.92 2,003,453.87 2,003,453.87 3,374,434.08 3,374,434.08 0.68 1,370,980.21 1,370,980.21
714046109 PERKINELMER INC 2,385.000 75.37 75.37 73,098.92 73,098.92 179,757.45 179,757.45 0.04 106,658.53 106,658.53
717081103 PFIZER INC 128,501.000 36.53 36.53 3,463,806.66 3,463,806.66 4,694,141.53 4,694,141.53 0.95 1,230,334.87 1,230,334.87
718172109 PHILIP MORRIS INTERNATIONAL IN 33,527.000 102.95 102.95 1,958,968.08 1,958,968.08 3,451,604.65 3,451,604.65 0.70 1,492,636.57 1,492,636.57
718546104 PHILLIPS 66 9,063.000 106.82 106.82 407,993.95 407,993.95 968,109.66 968,109.66 0.20 560,115.71 560,115.71
723484101 PINNACLE WEST CAPITAL CORP 2,413.000 79.29 79.29 128,655.48 128,655.48 191,326.77 191,326.77 0.04 62,671.29 62,671.29
723787107 PIONEER NATURAL RESOURCES CO 3,676.000 191.13 191.13 396,041.59 396,041.59 702,593.88 702,593.88 0.14 306,552.29 306,552.29
74005P104 PRAXAIR INC 6,198.000 151.20 151.20 613,775.19 613,775.19 937,137.60 937,137.60 0.19 323,362.41 323,362.41
74144T108 T ROWE PRICE GROUP INC 5,280.000 107.95 107.95 334,709.52 334,709.52 569,976.00 569,976.00 0.12 235,266.48 235,266.48
74251V102 PRINCIPAL FINANCIAL GROUP INC 5,815.000 61.06 61.06 195,176.62 195,176.62 355,063.90 355,063.90 0.07 159,887.28 159,887.28
742718109 PROCTER & GAMBLE CO/THE 54,419.000 78.61 78.61 3,102,929.32 3,102,929.32 4,277,877.59 4,277,877.59 0.87 1,174,948.27 1,174,948.27
743315103 PROGRESSIVE CORP/THE 12,570.000 60.93 60.93 313,670.31 313,670.31 765,890.10 765,890.10 0.16 452,219.79 452,219.79
74340W103 PROLOGIS INC 11,507.000 62.60 62.60 429,321.96 429,321.96 720,338.20 720,338.20 0.15 291,016.24 291,016.24
744320102 PRUDENTIAL FINANCIAL INC 9,109.000 105.08 105.08 582,995.47 582,995.47 957,173.72 957,173.72 0.19 374,178.25 374,178.25
744573106 PUBLIC SERVICE ENTERPRISE GROU 10,896.000 50.41 50.41 308,339.79 308,339.79 549,267.36 549,267.36 0.11 240,927.57 240,927.57
74460D109 PUBLIC STORAGE 3,234.000 197.09 197.09 540,821.59 540,821.59 637,389.06 637,389.06 0.13 96,567.47 96,567.47
745867101 PULTEGROUP INC 5,689.000 29.57 29.57 66,317.90 66,317.90 168,223.73 168,223.73 0.03 101,905.83 101,905.83
74736K101 QORVO INC 2,731.000 72.28 72.28 196,153.77 196,153.77 197,396.68 197,396.68 0.04 1,242.91 1,242.91
747525103 QUALCOMM INC 31,956.000 54.77 54.77 1,434,516.63 1,434,516.63 1,750,230.12 1,750,230.12 0.35 315,713.49 315,713.49
74762E102 QUANTA SERVICES INC 3,319.000 34.54 34.54 75,614.25 75,614.25 114,638.26 114,638.26 0.02 39,024.01 39,024.01
74834L100 QUEST DIAGNOSTICS INC 2,928.000 101.23 101.23 156,009.89 156,009.89 296,401.44 296,401.44 0.06 140,391.55 140,391.55
751212101 RALPH LAUREN CORP 1,196.000 111.99 111.99 152,041.79 152,041.79 133,940.04 133,940.04 0.03 -18,101.75 -18,101.75
75281A109 RANGE RESOURCES CORP 4,882.000 14.50 14.50 186,639.02 186,639.02 70,789.00 70,789.00 0.01 -115,850.02 -115,850.02
754730109 RAYMOND JAMES FINANCIAL INC 2,798.000 86.55 86.55 218,844.75 218,844.75 242,166.90 242,166.90 0.05 23,322.15 23,322.15
755111507 RAYTHEON CO 6,228.000 225.09 225.09 407,945.67 407,945.67 1,401,860.52 1,401,860.52 0.28 993,914.85 993,914.85
756109104 REALTY INCOME CORP 6,135.000 51.08 51.08 313,347.19 313,347.19 313,375.80 313,375.80 0.06 28.61 28.61
756577102 RED HAT INC 3,821.000 160.53 160.53 213,380.11 213,380.11 613,385.13 613,385.13 0.12 400,005.02 400,005.02
758849103 REGENCY CENTERS CORP 3,208.000 58.53 58.53 215,155.52 215,155.52 187,764.24 187,764.24 0.04 -27,391.28 -27,391.28
75886F107 REGENERON PHARMACEUTICALS INC 1,667.000 318.20 318.20 552,268.10 552,268.10 530,439.40 530,439.40 0.11 -21,828.70 -21,828.70
7591EP100 REGIONS FINANCIAL CORP 24,232.000 18.47 18.47 301,099.07 301,099.07 447,565.04 447,565.04 0.09 146,465.97 146,465.97
760759100 REPUBLIC SERVICES INC 4,862.000 65.62 65.62 197,101.19 197,101.19 319,044.44 319,044.44 0.06 121,943.25 121,943.25
761152107 RESMED INC 3,085.000 99.70 99.70 291,698.03 291,698.03 307,574.50 307,574.50 0.06 15,876.47 15,876.47
770323103 ROBERT HALF INTERNATIONAL INC 2,682.000 59.27 59.27 95,794.19 95,794.19 158,962.14 158,962.14 0.03 63,167.95 63,167.95
773903109 ROCKWELL AUTOMATION INC 2,758.000 173.58 173.58 166,057.92 166,057.92 478,733.64 478,733.64 0.10 312,675.72 312,675.72
774341101 ROCKWELL COLLINS INC 3,539.000 134.66 134.66 241,409.42 241,409.42 476,561.74 476,561.74 0.10 235,152.32 235,152.32
776696106 ROPER TECHNOLOGIES INC 2,220.000 274.34 274.34 242,585.41 242,585.41 609,034.80 609,034.80 0.12 366,449.39 366,449.39
778296103 ROSS STORES INC 8,249.000 77.59 77.59 234,026.64 234,026.64 640,039.91 640,039.91 0.13 406,013.27 406,013.27
78409V104 S&P GLOBAL INC 5,481.000 191.66 191.66 332,657.19 332,657.19 1,050,488.46 1,050,488.46 0.21 717,831.27 717,831.27
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78410G104 SBA COMMUNICATIONS CORP 2,515.000 166.15 166.15 379,089.97 379,089.97 417,867.25 417,867.25 0.08 38,777.28 38,777.28
78440X101 SL GREEN REALTY CORP 1,950.000 96.52 96.52 242,008.50 242,008.50 188,214.00 188,214.00 0.04 -53,794.50 -53,794.50
78486Q101 SVB FINANCIAL GROUP 1,141.000 246.57 246.57 300,395.12 300,395.12 281,336.37 281,336.37 0.06 -19,058.75 -19,058.75
786CVR308 SAFEWAY PDC LLC CVR 8,187.000 0.05 0.05 260.35 260.35 399.53 399.53 0.00 139.18 139.18
79466L302 SALESFORCE.COM INC 14,812.000 119.41 119.41 783,585.29 783,585.29 1,768,700.92 1,768,700.92 0.36 985,115.63 985,115.63
80589M102 SCANA CORP 3,079.000 36.61 36.61 139,997.34 139,997.34 112,722.19 112,722.19 0.02 -27,275.15 -27,275.15
806407102 HENRY SCHEIN INC 3,318.000 69.94 69.94 242,374.78 242,374.78 232,060.92 232,060.92 0.05 -10,313.86 -10,313.86
806857108 SCHLUMBERGER LTD 29,874.000 68.52 68.52 1,707,025.46 1,707,025.46 2,046,966.48 2,046,966.48 0.41 339,941.02 339,941.02
808513105 CHARLES SCHWAB CORP/THE 25,868.000 53.08 53.08 565,545.63 565,545.63 1,373,073.44 1,373,073.44 0.28 807,527.81 807,527.81
81211K100 SEALED AIR CORP 3,613.000 44.78 44.78 100,657.68 100,657.68 161,790.14 161,790.14 0.03 61,132.46 61,132.46
816851109 SEMPRA ENERGY 5,512.000 111.79 111.79 385,205.45 385,205.45 616,186.48 616,186.48 0.12 230,981.03 230,981.03
824348106 SHERWIN-WILLIAMS CO/THE 1,786.000 387.91 387.91 296,757.91 296,757.91 692,807.26 692,807.26 0.14 396,049.35 396,049.35
828806109 SIMON PROPERTY GROUP INC 6,717.000 152.28 152.28 843,442.48 843,442.48 1,022,864.76 1,022,864.76 0.21 179,422.28 179,422.28
83088M102 SKYWORKS SOLUTIONS INC 3,939.000 97.73 97.73 338,357.60 338,357.60 384,958.47 384,958.47 0.08 46,600.87 46,600.87
831865209 AO SMITH CORP 3,140.000 64.74 64.74 183,343.67 183,343.67 203,283.60 203,283.60 0.04 19,939.93 19,939.93
832696405 JM SMUCKER CO/THE 2,452.000 120.95 120.95 218,961.98 218,961.98 296,569.40 296,569.40 0.06 77,607.42 77,607.42
833034101 SNAP-ON INC 1,224.000 147.06 147.06 101,785.96 101,785.96 180,001.44 180,001.44 0.04 78,215.48 78,215.48
842587107 SOUTHERN CO/THE 21,763.000 45.07 45.07 834,222.88 834,222.88 980,858.41 980,858.41 0.20 146,635.53 146,635.53
844741108 SOUTHWEST AIRLINES CO 11,676.000 54.89 54.89 217,523.43 217,523.43 640,895.64 640,895.64 0.13 423,372.21 423,372.21
854502101 STANLEY BLACK & DECKER INC 3,310.000 153.14 153.14 221,988.47 221,988.47 506,893.40 506,893.40 0.10 284,904.93 284,904.93
855244109 STARBUCKS CORP 30,336.000 59.43 59.43 843,937.57 843,937.57 1,802,868.48 1,802,868.48 0.37 958,930.91 958,930.91
857477103 STATE STREET CORP 7,936.000 100.60 100.60 416,129.82 416,129.82 798,361.60 798,361.60 0.16 382,231.78 382,231.78
858912108 STERICYCLE INC 1,847.000 60.18 60.18 174,360.88 174,360.88 111,152.46 111,152.46 0.02 -63,208.42 -63,208.42
863667101 STRYKER CORP 6,955.000 162.06 162.06 565,980.21 565,980.21 1,127,127.30 1,127,127.30 0.23 561,147.09 561,147.09
867914103 SUNTRUST BANKS INC 10,109.000 67.45 67.45 413,665.01 413,665.01 681,852.05 681,852.05 0.14 268,187.04 268,187.04
871503108 SYMANTEC CORP 13,383.000 27.75 27.75 262,320.05 262,320.05 371,378.25 371,378.25 0.08 109,058.20 109,058.20
871607107 SYNOPSYS INC 3,210.000 84.48 84.48 227,915.90 227,915.90 271,180.80 271,180.80 0.05 43,264.90 43,264.90
87165B103 SYNCHRONY FINANCIAL 15,426.000 34.47 34.47 480,339.62 480,339.62 531,734.22 531,734.22 0.11 51,394.60 51,394.60
871829107 SYSCO CORP 10,365.000 61.26 61.26 345,286.62 345,286.62 634,959.90 634,959.90 0.13 289,673.28 289,673.28
872540109 TJX COS INC/THE 13,649.000 82.74 82.74 586,235.12 586,235.12 1,129,318.26 1,129,318.26 0.23 543,083.14 543,083.14
874054109 TAKE-TWO INTERACTIVE SOFTWARE 2,469.000 98.47 98.47 260,103.97 260,103.97 243,122.43 243,122.43 0.05 -16,981.54 -16,981.54
876030107 TAPESTRY INC 6,150.000 53.19 53.19 313,262.56 313,262.56 327,118.50 327,118.50 0.07 13,855.94 13,855.94
87612E106 TARGET CORP 11,734.000 72.00 72.00 667,505.35 667,505.35 844,848.00 844,848.00 0.17 177,342.65 177,342.65
882508104 TEXAS INSTRUMENTS INC 21,236.000 103.50 103.50 771,402.24 771,402.24 2,197,926.00 2,197,926.00 0.45 1,426,523.76 1,426,523.76
883203101 TEXTRON INC 5,651.000 59.43 59.43 157,480.65 157,480.65 335,838.93 335,838.93 0.07 178,358.28 178,358.28
883556102 THERMO FISHER SCIENTIFIC INC 8,673.000 215.91 215.91 818,937.41 818,937.41 1,872,587.43 1,872,587.43 0.38 1,053,650.02 1,053,650.02
88579Y101 3M CO 12,855.000 217.70 217.70 1,212,315.02 1,212,315.02 2,798,533.50 2,798,533.50 0.57 1,586,218.48 1,586,218.48
886547108 TIFFANY & CO 2,200.000 99.81 99.81 125,969.51 125,969.51 219,582.00 219,582.00 0.04 93,612.49 93,612.49
887317303 TIME WARNER INC 16,834.000 97.34 97.34 806,750.73 806,750.73 1,638,621.56 1,638,621.56 0.33 831,870.83 831,870.83
891027104 TORCHMARK CORP 2,290.000 85.09 85.09 74,983.89 74,983.89 194,856.10 194,856.10 0.04 119,872.21 119,872.21
891906109 TOTAL SYSTEM SERVICES INC 3,570.000 86.64 86.64 129,415.92 129,415.92 309,304.80 309,304.80 0.06 179,888.88 179,888.88
892356106 TRACTOR SUPPLY CO 2,701.000 59.77 59.77 205,176.56 205,176.56 161,438.77 161,438.77 0.03 -43,737.79 -43,737.79
893641100 TRANSDIGM GROUP INC 1,048.000 320.25 320.25 271,562.56 271,562.56 335,622.00 335,622.00 0.07 64,059.44 64,059.44
89417E109 TRAVELERS COS INC/THE 5,859.000 137.55 137.55 377,909.99 377,909.99 805,905.45 805,905.45 0.16 427,995.46 427,995.46

Asset Detail
Acct Base Currency Code :

S&P 500 INDEX - KR3F19020002 As Of Date : 4/16/2018 Accounting Status :

Page 49 of 52Report Timestamp: Tue Apr 17 2018 04:27:39 PM

4.6

Investment Committee Meeting- May 1, 2018 - Standard Reports

79

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



.

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
896945201 TRIPADVISOR INC 2,343.000 41.14 41.14 114,882.08 114,882.08 96,391.02 96,391.02 0.02 -18,491.06 -18,491.06
90130A101 TWENTY-FIRST CENTURY FOX INC 22,752.000 37.04 37.04 436,690.36 436,690.36 842,734.08 842,734.08 0.17 406,043.72 406,043.72
90130A200 TWENTY-FIRST CENTURY FOX INC 9,480.000 36.51 36.51 257,813.50 257,813.50 346,114.80 346,114.80 0.07 88,301.30 88,301.30
902494103 TYSON FOODS INC 6,424.000 71.29 71.29 197,546.88 197,546.88 457,966.96 457,966.96 0.09 260,420.08 260,420.08
902653104 UDR INC 5,789.000 35.78 35.78 217,688.93 217,688.93 207,130.42 207,130.42 0.04 -10,558.51 -10,558.51
902973304 US BANCORP 33,876.000 51.41 51.41 1,030,305.40 1,030,305.40 1,741,565.16 1,741,565.16 0.35 711,259.76 711,259.76
90384S303 ULTA BEAUTY INC 1,251.000 227.93 227.93 260,765.00 260,765.00 285,140.43 285,140.43 0.06 24,375.43 24,375.43
904311107 UNDER ARMOUR INC 4,000.000 16.45 16.45 121,886.88 121,886.88 65,800.00 65,800.00 0.01 -56,086.88 -56,086.88
904311206 UNDER ARMOUR INC 3,979.000 14.35 14.35 117,814.60 117,814.60 57,098.65 57,098.65 0.01 -60,715.95 -60,715.95
907818108 UNION PACIFIC CORP 16,992.000 137.08 137.08 779,935.64 779,935.64 2,329,263.36 2,329,263.36 0.47 1,549,327.72 1,549,327.72
910047109 UNITED CONTINENTAL HOLDINGS IN 5,224.000 67.31 67.31 302,326.60 302,326.60 351,627.44 351,627.44 0.07 49,300.84 49,300.84
911312106 UNITED PARCEL SERVICE INC 14,857.000 109.25 109.25 1,169,170.06 1,169,170.06 1,623,127.25 1,623,127.25 0.33 453,957.19 453,957.19
911363109 UNITED RENTALS INC 1,824.000 174.13 174.13 184,835.70 184,835.70 317,613.12 317,613.12 0.06 132,777.42 132,777.42
913017109 UNITED TECHNOLOGIES CORP 16,056.000 123.81 123.81 1,047,241.05 1,047,241.05 1,987,893.36 1,987,893.36 0.40 940,652.31 940,652.31
91324P102 UNITEDHEALTH GROUP INC 20,888.000 230.32 230.32 1,603,791.32 1,603,791.32 4,810,924.16 4,810,924.16 0.98 3,207,132.84 3,207,132.84
913903100 UNIVERSAL HEALTH SERVICES INC 1,878.000 120.55 120.55 215,044.15 215,044.15 226,392.90 226,392.90 0.05 11,348.75 11,348.75
91529Y106 UNUM GROUP 4,776.000 47.95 47.95 145,387.55 145,387.55 229,009.20 229,009.20 0.05 83,621.65 83,621.65
918204108 VF CORP 7,107.000 77.92 77.92 387,816.23 387,816.23 553,777.44 553,777.44 0.11 165,961.21 165,961.21
91913Y100 VALERO ENERGY CORP 9,351.000 105.49 105.49 318,134.55 318,134.55 986,436.99 986,436.99 0.20 668,302.44 668,302.44
92220P105 VARIAN MEDICAL SYSTEMS INC 1,971.000 121.84 121.84 122,460.13 122,460.13 240,146.64 240,146.64 0.05 117,686.51 117,686.51
92276F100 VENTAS INC 7,689.000 48.68 48.68 403,922.54 403,922.54 374,300.52 374,300.52 0.08 -29,622.02 -29,622.02
92343E102 VERISIGN INC 1,803.000 123.79 123.79 89,308.46 89,308.46 223,193.37 223,193.37 0.05 133,884.91 133,884.91
92343V104 VERIZON COMMUNICATIONS INC 89,108.000 48.39 48.39 3,768,378.33 3,768,378.33 4,311,936.12 4,311,936.12 0.87 543,557.79 543,557.79
92345Y106 VERISK ANALYTICS INC 3,348.000 106.91 106.91 251,152.96 251,152.96 357,934.68 357,934.68 0.07 106,781.72 106,781.72
92532F100 VERTEX PHARMACEUTICALS INC 5,481.000 158.70 158.70 481,989.20 481,989.20 869,834.70 869,834.70 0.18 387,845.50 387,845.50
92553P201 VIACOM INC 7,618.000 31.46 31.46 357,838.21 357,838.21 239,662.28 239,662.28 0.05 -118,175.93 -118,175.93
92826C839 VISA INC 38,912.000 121.88 121.88 1,635,310.17 1,635,310.17 4,742,594.56 4,742,594.56 0.96 3,107,284.39 3,107,284.39
929042109 VORNADO REALTY TRUST 3,732.000 67.25 67.25 249,724.55 249,724.55 250,977.00 250,977.00 0.05 1,252.45 1,252.45
929160109 VULCAN MATERIALS CO 2,860.000 114.74 114.74 179,177.08 179,177.08 328,156.40 328,156.40 0.07 148,979.32 148,979.32
92939U106 WEC ENERGY GROUP INC 6,811.000 62.41 62.41 271,283.28 271,283.28 425,074.51 425,074.51 0.09 153,791.23 153,791.23
931142103 WALMART INC 31,334.000 86.84 86.84 1,942,589.87 1,942,589.87 2,721,044.56 2,721,044.56 0.55 778,454.69 778,454.69
931427108 WALGREENS BOOTS ALLIANCE INC 18,391.000 66.22 66.22 992,705.17 992,705.17 1,217,852.02 1,217,852.02 0.25 225,146.85 225,146.85
94106L109 WASTE MANAGEMENT INC 8,613.000 83.38 83.38 331,353.29 331,353.29 718,151.94 718,151.94 0.15 386,798.65 386,798.65
941848103 WATERS CORP 1,701.000 206.19 206.19 177,003.41 177,003.41 350,729.19 350,729.19 0.07 173,725.78 173,725.78
949746101 WELLS FARGO & CO 94,764.000 50.80 50.80 3,743,157.81 3,743,157.81 4,814,011.20 4,814,011.20 0.98 1,070,853.39 1,070,853.39
95040Q104 WELLTOWER INC 7,995.000 52.54 52.54 486,403.40 486,403.40 420,057.30 420,057.30 0.09 -66,346.10 -66,346.10
958102105 WESTERN DIGITAL CORP 6,423.000 90.52 90.52 279,511.02 279,511.02 581,409.96 581,409.96 0.12 301,898.94 301,898.94
959802109 WESTERN UNION CO/THE 9,914.000 19.14 19.14 184,998.47 184,998.47 189,753.96 189,753.96 0.04 4,755.49 4,755.49
96145D105 WESTROCK CO 5,507.000 65.36 65.36 226,550.47 226,550.47 359,937.52 359,937.52 0.07 133,387.05 133,387.05
962166104 WEYERHAEUSER CO 16,303.000 36.48 36.48 404,052.89 404,052.89 594,733.44 594,733.44 0.12 190,680.55 190,680.55
963320106 WHIRLPOOL CORP 1,526.000 153.57 153.57 131,434.01 131,434.01 234,347.82 234,347.82 0.05 102,913.81 102,913.81
969457100 WILLIAMS COS INC/THE 17,859.000 25.59 25.59 444,667.07 444,667.07 457,011.81 457,011.81 0.09 12,344.74 12,344.74
98310W108 WYNDHAM WORLDWIDE CORP 2,153.000 111.78 111.78 109,968.53 109,968.53 240,662.34 240,662.34 0.05 130,693.81 130,693.81
983134107 WYNN RESORTS LTD 1,735.000 188.70 188.70 197,266.80 197,266.80 327,394.50 327,394.50 0.07 130,127.70 130,127.70
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98389B100 XCEL ENERGY INC 10,967.000 45.28 45.28 324,700.34 324,700.34 496,585.76 496,585.76 0.10 171,885.42 171,885.42
983919101 XILINX INC 5,501.000 68.18 68.18 215,592.40 215,592.40 375,058.18 375,058.18 0.08 159,465.78 159,465.78
984121608 XEROX CORP 4,618.000 29.06 29.06 112,850.73 112,850.73 134,199.08 134,199.08 0.03 21,348.35 21,348.35
98419M100 XYLEM INC/NY 3,883.000 77.79 77.79 117,850.76 117,850.76 302,058.57 302,058.57 0.06 184,207.81 184,207.81
988498101 YUM! BRANDS INC 7,178.000 86.26 86.26 323,406.95 323,406.95 619,174.28 619,174.28 0.13 295,767.33 295,767.33
98956P102 ZIMMER BIOMET HOLDINGS INC 4,385.000 107.24 107.24 322,862.18 322,862.18 470,247.40 470,247.40 0.10 147,385.22 147,385.22
989701107 ZIONS BANCORPORATION 4,242.000 53.31 53.31 170,892.27 170,892.27 226,141.02 226,141.02 0.05 55,248.75 55,248.75
98978V103 ZOETIS INC 10,519.000 84.40 84.40 379,999.73 379,999.73 887,803.60 887,803.60 0.18 507,803.87 507,803.87
G0176J109 ALLEGION PLC 2,055.000 85.37 85.37 81,857.07 81,857.07 175,435.35 175,435.35 0.04 93,578.28 93,578.28
G0177J108 ALLERGAN PLC 7,130.000 166.45 166.45 1,601,212.44 1,601,212.44 1,186,788.50 1,186,788.50 0.24 -414,423.94 -414,423.94
G0408V102 AON PLC 5,314.000 143.78 143.78 340,728.63 340,728.63 764,046.92 764,046.92 0.15 423,318.29 423,318.29
G1151C101 ACCENTURE PLC 13,312.000 151.42 151.42 958,513.73 958,513.73 2,015,703.04 2,015,703.04 0.41 1,057,189.31 1,057,189.31
G29183103 EATON CORP PLC 9,502.000 77.45 77.45 510,118.54 510,118.54 735,929.90 735,929.90 0.15 225,811.36 225,811.36
G3223R108 EVEREST RE GROUP LTD 882.000 250.92 250.92 225,301.66 225,301.66 221,311.44 221,311.44 0.04 -3,990.22 -3,990.22
G47567105 IHS MARKIT LTD 7,815.000 48.79 48.79 369,472.22 369,472.22 381,293.85 381,293.85 0.08 11,821.63 11,821.63
G47791101 INGERSOLL-RAND PLC 5,394.000 84.99 84.99 233,058.94 233,058.94 458,436.06 458,436.06 0.09 225,377.12 225,377.12
G491BT108 INVESCO LTD 8,789.000 30.85 30.85 213,421.55 213,421.55 271,140.65 271,140.65 0.05 57,719.10 57,719.10
G51502105 JOHNSON CONTROLS INTERNATIONAL 19,992.000 34.70 34.70 774,496.34 774,496.34 693,722.40 693,722.40 0.14 -80,773.94 -80,773.94
G5960L103 MEDTRONIC PLC 29,255.000 80.60 80.60 2,209,672.19 2,209,672.19 2,357,953.00 2,357,953.00 0.48 148,280.81 148,280.81
G60754101 MICHAEL KORS HOLDINGS LTD 3,283.000 65.50 65.50 226,579.21 226,579.21 215,036.50 215,036.50 0.04 -11,542.71 -11,542.71
G6095L109 APTIV PLC 5,739.000 86.92 86.92 239,249.37 239,249.37 498,833.88 498,833.88 0.10 259,584.51 259,584.51
G6518L108 NIELSEN HOLDINGS PLC 7,237.000 33.65 33.65 300,628.13 300,628.13 243,525.05 243,525.05 0.05 -57,103.08 -57,103.08
G66721104 NORWEGIAN CRUISE LINE HOLDINGS 4,451.000 53.44 53.44 241,440.87 241,440.87 237,861.44 237,861.44 0.05 -3,579.43 -3,579.43
G7945M107 SEAGATE TECHNOLOGY PLC 6,148.000 61.15 61.15 176,790.03 176,790.03 375,950.20 375,950.20 0.08 199,160.17 199,160.17
G7S00T104 PENTAIR PLC 3,576.000 70.34 70.34 151,434.71 151,434.71 251,535.84 251,535.84 0.05 100,101.13 100,101.13
G87110105 TECHNIPFMC PLC 9,464.000 32.36 32.36 321,411.32 321,411.32 306,255.04 306,255.04 0.06 -15,156.28 -15,156.28
G96629103 WILLIS TOWERS WATSON PLC 2,852.000 152.12 152.12 321,401.99 321,401.99 433,846.24 433,846.24 0.09 112,444.25 112,444.25
G97822103 PERRIGO CO PLC 2,827.000 81.47 81.47 424,120.28 424,120.28 230,315.69 230,315.69 0.05 -193,804.59 -193,804.59
G98294104 XL GROUP LTD 5,546.000 55.50 55.50 259,814.72 259,814.72 307,803.00 307,803.00 0.06 47,988.28 47,988.28
H1467J104 CHUBB LTD 10,018.000 135.79 135.79 947,317.94 947,317.94 1,360,344.22 1,360,344.22 0.28 413,026.28 413,026.28
H2906T109 GARMIN LTD 2,388.000 59.43 59.43 102,220.32 102,220.32 141,918.84 141,918.84 0.03 39,698.52 39,698.52
H84989104 TE CONNECTIVITY LTD 7,581.000 99.62 99.62 325,736.20 325,736.20 755,219.22 755,219.22 0.15 429,483.02 429,483.02
N53745100 LYONDELLBASELL INDUSTRIES NV 6,984.000 104.54 104.54 440,461.69 440,461.69 730,107.36 730,107.36 0.15 289,645.67 289,645.67
N59465109 MYLAN NV 11,112.000 40.72 40.72 588,924.10 588,924.10 452,480.64 452,480.64 0.09 -136,443.46 -136,443.46
V7780T103 ROYAL CARIBBEAN CRUISES LTD 3,691.000 115.71 115.71 293,128.59 293,128.59 427,085.61 427,085.61 0.09 133,957.02 133,957.02
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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 115,606,457.3
9

113,820,054.8
5 100.00 -1,786,402.54

CASH & CASH EQUIVALENTS 409,662.80 409,662.80 0.36 0.00

U.S. DOLLAR 409,662.80 409,662.80 409,662.80 409,662.80 0.36 0.00 0.00
996085619 EB TEMP IVN FD VAR RT 12/31/49 FEE CL 12 268,746.580 1.00 1.00 268,746.58 268,746.58 268,746.58 268,746.58 0.24 0.00 0.00

INTEREST RECEIVABLE 0.000 1.00 1.00 135,980.19 135,980.19 135,980.19 135,980.19 0.12 0.00 0.00
RECEIVABLE ON SECURITIES LENDING INCOME 0.000 1.00 1.00 5,807.05 5,807.05 5,807.05 5,807.05 0.01 0.00 0.00
PAYABLE FOR SEC LENDING AGENT FEES 0.000 1.00 1.00 -871.02 -871.02 -871.02 -871.02 0.00 0.00 0.00

FIXED INCOME SECURITIES 115,196,794.5
9

113,410,392.0
5 99.64 -1,786,402.54

U.S. DOLLAR 115,196,794.5
9

115,196,794.5
9

113,410,392.0
5

113,410,392.0
5 99.64 -1,786,402.54 -1,786,402.54

912828B25 US TREAS-CPI INFLAT 0.625% 01/15/2024 DD
01/15.. 8,145,031.498 100.23 100.23 8,253,762.65 8,253,762.65 8,163,948.82 8,163,948.82 7.17 -89,813.83 -89,813.83

912828H45 US TREAS-CPI INFLAT 0.250% 01/15/2025 DD
01/15.. 14,684,180.000 97.52 97.52 14,835,193.41 14,835,193.41 14,319,574.60 14,319,574.60 12.58 -515,618.81 -515,618.81

912828JX9 US TREAS-CPI INFLAT 2.125% 01/15/2019 DD
01/15.. 2,719,185.000 101.49 101.49 2,845,239.78 2,845,239.78 2,759,760.35 2,759,760.35 2.42 -85,479.43 -85,479.43

912828LA6 US TREAS-CPI INFLAT 1.875% 07/15/2019 DD
07/15.. 3,257,800.000 102.45 102.45 3,512,214.55 3,512,214.55 3,337,732.96 3,337,732.96 2.93 -174,481.59 -174,481.59

912828MF4 US TREAS-CPI INFLAT 1.375% 01/15/2020 DD
01/15.. 3,446,490.000 101.89 101.89 3,348,156.28 3,348,156.28 3,511,666.81 3,511,666.81 3.09 163,510.53 163,510.53

912828NM8 US TREAS-CPI INFLAT 1.250% 07/15/2020 DD
07/15.. 6,151,356.000 102.39 102.39 6,060,570.31 6,060,570.31 6,298,344.13 6,298,344.13 5.53 237,773.82 237,773.82

912828PP9 US TREAS-CPI INFLAT 1.125% 01/15/2021 DD
01/15.. 6,473,262.000 102.01 102.01 6,350,803.00 6,350,803.00 6,603,569.99 6,603,569.99 5.80 252,766.99 252,766.99

912828SA9 US TREAS-CPI INFLAT 0.125% 01/15/2022 DD
01/15.. 7,683,340.005 98.67 98.67 7,937,322.95 7,937,322.95 7,580,932.38 7,580,932.38 6.66 -356,390.57 -356,390.57

912828TE0 US TREAS-CPI INFLAT 0.125% 07/15/2022 DD
07/15.. 33,219,225.000 98.71 98.71 33,523,759.66 33,523,759.66 32,790,683.38 32,790,683.38 28.81 -733,076.28 -733,076.28

912828UH1 US TREAS-CPI INFLAT 0.125% 01/15/2023 DD
01/15.. 10,760,900.000 98.03 98.03 10,714,562.19 10,714,562.19 10,548,398.05 10,548,398.05 9.27 -166,164.14 -166,164.14

912828VM9 US TREAS-CPI INFLAT 0.375% 07/15/2023 DD
07/15.. 17,613,914.997 99.33 99.33 17,815,209.81 17,815,209.81 17,495,780.58 17,495,780.58 15.37 -319,429.23 -319,429.23

Asset Detail
Acct Base Currency Code :

INTERNAL TIPS - KR3F39010002 As Of Date : 4/16/2018 Accounting Status :
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Kentucky Retirement Systems 

Internal Asset Transaction Report 
Quarter Ending: March 31, 2018 

Pension – Internal US Mid Cap  pg.2 
Pension – Internal Equity   pg.5 
Pension – Internal S&P500 Index  pg.48 
Pension – Internal US TIPS   pg.96 
Insurance – Internal US Mid Cap  pg.108 
Insurance – Internal Equity  pg.111 
Insurance – Internal S&P500 Index  pg.155 
Insurance – Internal US TIPS  pg.203 
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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

GRAND TOTAL 2,444,976.670 -
187,571,091... 751,008.16 22,528,608.18

DIVIDEND ACCRUALS 1,072,408.000 0.00 751,011.61 0.00

U.S. DOLLAR 1,072,408.000 0.00 751,011.61 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP DA 464287507 20180322F000010 1,072,408.000 ISHARES CORE S&P MIDCAP ETF CASH
D.. 3/22/2018 3/22/2018 3/28/2018 0.000000 0.00 751,011.61 0.00

DIVIDENDS 1,072,408.000 751,011.61 751,011.61 0.00

U.S. DOLLAR 1,072,408.000 751,011.61 751,011.61 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP DV 464287507 20180328S000010 208,300.000 ISHARES CORE S&P MIDCAP ETF 3/28/2018 3/22/2018 3/28/2018 0.000000 145,873.32 145,873.32 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP DV 464287507 20180328S000020 864,108.000 ISHARES CORE S&P MIDCAP ETF 3/28/2018 3/22/2018 3/28/2018 0.000000 605,138.29 605,138.29 0.00

INTEREST 0.000 376.71 376.71 0.00

U.S. DOLLAR 0.000 376.71 376.71 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP IT 996085619 20180103S000010 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/3/2018 1/3/2018 1/1/2018 0.000000 235.46 235.46 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP IT 996085619 20180202S000010 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 2/2/2018 2/2/2018 2/1/2018 0.000000 85.23 85.23 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP IT 996085619 20180302S000010 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/2/2018 3/2/2018 3/1/2018 0.000000 56.02 56.02 0.00

INTEREST ACCRUAL 889,353.990 0.00 -3.45 0.00

U.S. DOLLAR 889,353.990 0.00 -3.45 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP IA 996085619 20180103A000020 845,107.670 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 12/31/2017 12/31/2017 1/1/2018 0.000000 0.00 -3.58 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP IA 996085619 20180202A000020 44,246.320 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/31/2018 1/31/2018 2/1/2018 0.000000 0.00 0.13 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 20180214A000050 0.000 DECEMBER JNL BACKOUT GL
ACCT:(7104.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -21,094.35 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180214A000080 0.000 DEC BNY SL REBATES GL ACCT:(71042C) 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 22,459.52 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180314A000090 0.000 JANUARY JNL BACKOUT GL
ACCT:(71042C) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -22,459.52 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180314A000120 0.000 FEB BNY SL REBATES GL ACCT:(71042C) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 8,907.92 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180413A000090 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(7104.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -8,907.92 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180413A000120 0.000 MAR BNY SL REBATES GL ACCT:(71042C) 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 20,436.69 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180214A000040 0.000 DECEMBER JNL BACKOUT GL
ACCT:(2203.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 521.03 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180214A000070 0.000 JAN BNY SL BANK FEES GL
ACCT:(220390) 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -540.42 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180314A000080 0.000 JANUARY JNL BACKOUT GL
ACCT:(220390) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 540.42 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180314A000110 0.000 FEB BNY SL BANK FEES GL
ACCT:(220390) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -339.42 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180413A000080 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(2203.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 339.42 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180413A000110 0.000 MAR BNY SL BANK FEES GL
ACCT:(220390) 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -749.95 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180214A000050 0.000 DECEMBER JNL BACKOUT GL
ACCT:(2203.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 21,094.35 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180214A000080 0.000 DEC BNY SL REBATES GL ACCT:(220391) 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -22,459.52 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180314A000090 0.000 JANUARY JNL BACKOUT GL
ACCT:(220391) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 22,459.52 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180314A000120 0.000 FEB BNY SL REBATES GL ACCT:(220391) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -8,907.92 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180413A000090 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(2203.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 8,907.92 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180413A000120 0.000 MAR BNY SL REBATES GL ACCT:(220391) 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -20,436.69 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180214A000030 0.000 DECEMBER JNL BACKOUT GL
ACCT:(1203.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -24,568.67 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180214A000060 0.000 JAN BNY SL GROSS EARN GL
ACCT:(1203.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 26,062.83 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180314A000070 0.000 JANUARY JNL BACKOUT GL
ACCT:(120350) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -26,062.83 0.00

Transaction Detail

INTERNAL US MID CAP - KR2F10100002 Period :  1/1/2018 to 3/31/2018
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Number

Source Account
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Code

Link
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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

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180314A000100 0.000 FEB BNY SL GROSS EARN GL
ACCT:(1203.. 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 11,171.16 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180413A000070 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(1203.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -11,171.16 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180413A000100 0.000 MAR BNY SL GROSS EARN GL
ACCT:(1203.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 25,437.11 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180214A000040 0.000 DECEMBER JNL BACKOUT GL
ACCT:(7104.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -521.03 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180214A000070 0.000 JAN BNY SL BANK FEES GL
ACCT:(710480) 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 540.42 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180314A000080 0.000 JANUARY JNL BACKOUT GL
ACCT:(710480) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -540.42 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180314A000110 0.000 FEB BNY SL BANK FEES GL
ACCT:(710480) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 339.42 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180413A000080 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(7104.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -339.42 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180413A000110 0.000 MAR BNY SL BANK FEES GL
ACCT:(710480) 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 749.95 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180214A000030 0.000 DECEMBER JNL BACKOUT GL
ACCT:(6250.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 24,568.67 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180214A000060 0.000 JAN BNY SL GROSS EARN GL
ACCT:(6250.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -26,062.83 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180314A000070 0.000 JANUARY JNL BACKOUT GL
ACCT:(625050) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 26,062.83 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180314A000100 0.000 FEB BNY SL GROSS EARN GL
ACCT:(6250.. 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -11,171.16 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180413A000070 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(6250.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 11,171.16 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP JNL 20180413A000100 0.000 MAR BNY SL GROSS EARN GL
ACCT:(6250.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -25,437.11 0.00

PURCHASES 765,724.740 765,724.74 -765,724.74 0.00

U.S. DOLLAR 765,724.740 765,724.74 -765,724.74 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP B 996085619 20180103S000030 235.460 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/3/2018 1/3/2018 1/3/2018 1.000000 235.46 -235.46 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP B 996085619 20180202S000030 85.230 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/2/2018 2/2/2018 2/2/2018 1.000000 85.23 -85.23 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP B 996085619 20180221S000030 14,336.420 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/21/2018 2/21/2018 2/21/2018 1.000000 14,336.42 -14,336.42 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP B 996085619 20180302S000020 56.020 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/2/2018 3/2/2018 3/2/2018 1.000000 56.02 -56.02 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP B 996085619 20180328S000030 751,011.610 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/28/2018 3/28/2018 3/28/2018 1.000000 751,011.61 -751,011.61 0.00

RECEIPTS AND DISBURSEMENT TRANSACTIONS 0.000 -
105,801,238...

-
105,801,238... 0.00

U.S. DOLLAR 0.000 -
105,801,238...

-
105,801,238... 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CW 99VVARL15 20180102S000010
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

DOMES.. 1/2/2018 1/2/2018 0.000000 -800,861.35 -800,861.35 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CW 99VVARL15 20180108S000010
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

DOMES.. 1/8/2018 1/8/2018 0.000000 -235.46 -235.46 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CW 99VVARL15 20180112S000020
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

DOMES.. 1/12/2018 1/12/2018 0.000000 -2,953.29 -2,953.29 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CW 99VVARL15 20180205S000010
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

DOMES.. 2/5/2018 2/5/2018 0.000000 -85.23 -85.23 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CW 99VVARL15 20180214S000020
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

DOMES.. 2/14/2018 2/14/2018 0.000000 -3,062.89 -3,062.89 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CW 99VVARL15 20180305S000010
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

DOMES.. 3/5/2018 3/5/2018 0.000000 -56.02 -56.02 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CW 99VVARL15 20180314S000020
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

DOMES.. 3/14/2018 3/14/2018 0.000000 -1,923.82 -1,923.82 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CW NA9123459 20180221S000020 NR.. 0.000 TRANSFER TO KR2F9001002 CUSTOM
ALL.. 2/21/2018 2/21/2018 0.000000 -105,000,000.00 -105,000,000.00 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CW NA9123459 20180112A000060 0.000 BNY SL REBATE DECEMBER 2017 1/12/2018 1/12/2018 0.000000 -21,094.35 -21,094.35 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CW NA9123459 20180214A000120 0.000 BNY SL REBATES JANUARY 2018 2/14/2018 2/14/2018 0.000000 -22,459.52 -22,459.52 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CW NA9123459 20180314A000060 0.000 BNY SL REBATE FEB 2018 3/14/2018 3/14/2018 0.000000 -8,907.92 -8,907.92 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CW NA9123459 20180112A000050 0.000 BNY SL BANK FEES DEC 2017 1/12/2018 1/12/2018 0.000000 -521.03 -521.03 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CW NA9123459 20180214A000110 0.000 BNY SL BANK FEES JANUARY 2018 2/14/2018 2/14/2018 0.000000 -540.42 -540.42 0.00

Transaction Detail

INTERNAL US MID CAP - KR2F10100002 Period :  1/1/2018 to 3/31/2018
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Base Txn
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Base Gain/Loss

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CW NA9123459 20180314A000050 0.000 BNY SL BANK FEE FEB 2018 3/14/2018 3/14/2018 0.000000 -339.42 -339.42 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CD NA9123459 20180112A000040 0.000 BNY SL GROSS EARN DECEMBER 2017 1/12/2018 1/12/2018 0.000000 24,568.67 24,568.67 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CD NA9123459 20180214A000100 0.000 BNY SL GROSS EARN JANUARY 2018 2/14/2018 2/14/2018 0.000000 26,062.83 26,062.83 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP CD NA9123459 20180314A000040 0.000 BNY SL GROSS EARN FEB 2018 3/14/2018 3/14/2018 0.000000 11,171.16 11,171.16 0.00

SALES -
1,354,918.060

-
83,286,966.30 105,815,574.. 22,528,608.18

U.S. DOLLAR -
1,354,918.060

-
83,286,966.30 105,815,574.. 22,528,608.18

KR2F10100002 KR2F10100002: INTERNAL US MID CAP S 996085619 20180102S000020 -800,861.350 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/2/2018 1/2/2018 1/2/2018 1.000000 -800,861.35 800,861.35 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP S 996085619 20180108S000020 -235.460 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/8/2018 1/8/2018 1/8/2018 1.000000 -235.46 235.46 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP S 996085619 20180205S000020 -85.230 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 2/5/2018 2/5/2018 2/5/2018 1.000000 -85.23 85.23 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP S 996085619 20180305S000020 -56.020 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/5/2018 3/5/2018 3/5/2018 1.000000 -56.02 56.02 0.00

KR2F10100002 KR2F10100002: INTERNAL US MID CAP S 464287507 20180220S000010 -553,680.000 ISHARES CORE S&P MIDCAP ETF
30430896 UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 189.680500 -82,485,728.24 105,014,336.42 22,528,608.18

Transaction Detail

INTERNAL US MID CAP - KR2F10100002 Period :  1/1/2018 to 3/31/2018
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GRAND TOTAL 9,302,679.469 -
43,659,052.06 1,495,929.97 6,909,240.74

BOOK VALUE ADJUSTMENTS 0.000 -1,156.38 0.00 0.00

U.S. DOLLAR 0.000 -1,156.38 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY AVG 222070203 20180321A000140 0.000 COTY INC ROCA 3/15/2018 3/15/2018 3/21/2018 0.000000 -1,156.38 0.00 0.00

CORPORATE ACTIONS 11,315.250 687,351.82 687,351.82 686,195.44

U.S. DOLLAR 11,315.250 687,351.82 687,351.82 686,195.44

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SS 001055102 20180319F000050 5,463.000 AFLAC INC STOCK SPLIT         200% 3/19/2018 3/19/2018 3/16/2018 0.000000 0.00 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SS 001055102 20180319F000060 324.000 AFLAC INC STOCK SPLIT         200% 3/19/2018 3/19/2018 3/16/2018 0.000000 0.00 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SS 001055102 20180319F000070 129.000 AFLAC INC STOCK SPLIT         200% 3/19/2018 3/19/2018 3/16/2018 0.000000 0.00 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CD 018802108 20180220A000120 0.000 RESULT OF A RIGHTS SALE ALLIANT
ENE.. 2/16/2018 2/16/2018 0.000000 16.90 16.90 16.90

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CD 067383109 20180109A000120 0.000 CASH STOCK MERGER FOR CR BARD CR
.. 1/8/2018 1/8/2018 0.000000 686,178.54 686,178.54 686,178.54

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 09857L108 20180227F000170 76.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 104,068.84 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 09857L108 20180227F000180 5.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 6,846.63 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 09857L108 20180227F000190 7.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 9,585.29 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 09857L108 20180227F000200 7.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 9,585.29 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SS 115637209 20180301F000380 1,825.500 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SS 115637209 20180301F000390 65.000 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SS 115637209 20180301F000400 240.500 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SS 115637209 20180301F000410 0.250 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CD 222070203 20180321A000130 0.000 ROCA COTY INC 3/15/2018 3/15/2018 0.000000 1,156.38 1,156.38 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SS 337738108 20180320F000110 2,566.000 FISERV INC STOCK SPLIT         200% 3/20/2018 3/20/2018 3/19/2018 0.000000 0.00 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SS 337738108 20180320F000120 107.000 FISERV INC STOCK SPLIT         200% 3/20/2018 3/20/2018 3/19/2018 0.000000 0.00 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SS 337738108 20180320F000130 497.000 FISERV INC STOCK SPLIT         200% 3/20/2018 3/20/2018 3/19/2018 0.000000 0.00 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SS 337738108 20180320F000140 98.000 FISERV INC STOCK SPLIT         200% 3/20/2018 3/20/2018 3/19/2018 0.000000 0.00 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MW 741503403 20180227F000160 -95.000 PRICELINE GROUP INC/THE MERGER
EFF.. 2/27/2018 2/27/2018 2/27/2018 0.000000 -130,086.05 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MW 92210H105 20180116F000290 -16,032.000 VANTIV INC MERGER EFFECTIVE:   :16-
JA.. 1/16/2018 1/16/2018 1/16/2018 0.000000 -957,184.53 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 981558109 20180116F000300 10,112.000 WORLDPAY INC MERGER EFFECTIVE:
:1.. 1/16/2018 1/16/2018 1/16/2018 0.000000 603,733.15 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 981558109 20180116F000310 3,818.000 WORLDPAY INC MERGER EFFECTIVE:
:1.. 1/16/2018 1/16/2018 1/16/2018 0.000000 227,952.25 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 981558109 20180116F000320 550.000 WORLDPAY INC MERGER EFFECTIVE:
:1.. 1/16/2018 1/16/2018 1/16/2018 0.000000 32,837.54 0.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY MM 981558109 20180116F000330 1,552.000 WORLDPAY INC MERGER EFFECTIVE:
:1.. 1/16/2018 1/16/2018 1/16/2018 0.000000 92,661.59 0.00 0.00

DIVIDEND ACCRUALS 4,150,713.000 0.00 1,500,087.36 0.00

U.S. DOLLAR 4,150,713.000 0.00 1,500,087.36 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 001055102 20180220P000010 5,916.000 AFLAC INC CASH DIVIDEND       052% 2/20/2018 2/20/2018 3/1/2018 0.000000 0.00 3,076.32 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 00206R102 20180109P000010 23,515.000 AT&T INC CASH DIVIDEND       050% 1/9/2018 1/9/2018 2/1/2018 0.000000 0.00 11,757.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 002824100 20180111P000010 18,406.000 ABBOTT LABORATORIES CASH DIVIDEND
.. 1/11/2018 1/11/2018 2/15/2018 0.000000 0.00 5,153.68 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 00287Y109 20180111P000020 3,317.000 ABBVIE INC CASH DIVIDEND       071% 1/11/2018 1/11/2018 2/15/2018 0.000000 0.00 2,355.07 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 00507V109 20180328P000040 4,957.000 ACTIVISION BLIZZARD INC CASH
DIVIDEN.. 3/28/2018 3/28/2018 5/9/2018 0.000000 0.00 1,685.38 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 00751Y106 20180322P000020 2,109.000 ADVANCE AUTO PARTS INC CASH
DIVIDE.. 3/22/2018 3/22/2018 4/6/2018 0.000000 0.00 126.54 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 00751Y106 20180322S004151 306.. -211.000 ADVANCE AUTO PARTS INC LATE
POSTIN.. 3/22/2018 3/22/2018 4/6/2018 0.000000 0.00 -12.66 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 00817Y108 20180110P000010 12,769.000 AETNA INC CASH DIVIDEND       050% 1/10/2018 1/10/2018 1/26/2018 0.000000 0.00 6,384.50 0.00

Transaction Detail

KRS INTERNAL EQUITY - KR2F10110002 Period :  1/1/2018 to 3/31/2018
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 008252108 20180207P000010 2,527.000 AFFILIATED MANAGERS GROUP INC
CAS.. 2/7/2018 2/7/2018 2/23/2018 0.000000 0.00 758.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 009158106 20180329P000010 1,401.000 AIR PRODUCTS & CHEMICALS INC CASH
.. 3/29/2018 3/29/2018 5/14/2018 0.000000 0.00 1,541.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 011659109 20180216P000010 4,384.000 ALASKA AIR GROUP INC CASH DIVIDEND
.. 2/16/2018 2/16/2018 3/8/2018 0.000000 0.00 1,402.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 012653101 20180314P000020 4,384.000 ALBEMARLE CORP CASH DIVIDEND
03.. 3/14/2018 3/14/2018 4/2/2018 0.000000 0.00 1,468.64 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 015271109 20180328P000050 3,748.000 ALEXANDRIA REAL ESTATE EQUITIE
CAS.. 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 3,373.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 017175100 20180302P000010 1,272.000 ALLEGHANY CORP CASH DIVIDEND
00.. 3/2/2018 3/2/2018 3/15/2018 0.000000 0.00 12,720.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 018581108 20180213P000010 1,234.000 ALLIANCE DATA SYSTEMS CORP CASH
DI.. 2/13/2018 2/13/2018 3/20/2018 0.000000 0.00 703.38 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 018802108 20180130F000080 0.000 ALLIANT ENERGY CORP CASH DIVIDEND
.. 1/30/2018 1/30/2018 2/15/2018 0.000000 0.00 16.90 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 018802108 20180130P000010 33,809.000 ALLIANT ENERGY CORP CASH DIVIDEND
.. 1/30/2018 1/30/2018 2/15/2018 0.000000 0.00 11,326.02 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 018802108 20180215A000350 -33,809.000 ALLIANT ENERGY CORP 2/1/2018 1/30/2018 2/15/2018 0.000000 0.00 -16.90 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 020002101 20180302P000020 10,174.000 ALLSTATE CORP/THE CASH DIVIDEND
.. 3/2/2018 3/2/2018 4/2/2018 0.000000 0.00 4,680.04 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 02005N100 20180131P000020 41,745.000 ALLY FINANCIAL INC CASH DIVIDEND
.. 1/31/2018 1/31/2018 2/15/2018 0.000000 0.00 5,426.85 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 02209S103 20180314P000030 5,163.000 ALTRIA GROUP INC CASH DIVIDEND
0.. 3/14/2018 3/14/2018 4/10/2018 0.000000 0.00 3,614.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 023608102 20180313P000010 22,892.000 AMEREN CORP CASH DIVIDEND       045% 3/13/2018 3/13/2018 3/29/2018 0.000000 0.00 10,473.09 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 025537101 20180208P000010 16,401.000 AMERICAN ELECTRIC POWER CO INC
CA.. 2/8/2018 2/8/2018 3/9/2018 0.000000 0.00 10,168.62 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 025816109 20180104P000010 9,310.000 AMERICAN EXPRESS CO CASH DIVIDEND
.. 1/4/2018 1/4/2018 2/9/2018 0.000000 0.00 3,258.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 026874784 20180314P000040 11,721.000 AMERICAN INTERNATIONAL GROUP I
CAS.. 3/14/2018 3/14/2018 3/29/2018 0.000000 0.00 3,750.72 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 030420103 20180206P000010 15,500.000 AMERICAN WATER WORKS CO INC CASH
.. 2/6/2018 2/6/2018 3/1/2018 0.000000 0.00 6,432.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 03076C106 20180215P000020 2,744.000 AMERIPRISE FINANCIAL INC CASH
DIVIDE.. 2/15/2018 2/15/2018 2/28/2018 0.000000 0.00 2,277.52 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 031100100 20180315P000010 9,571.000 AMETEK INC CASH DIVIDEND       014% 3/15/2018 3/15/2018 3/29/2018 0.000000 0.00 1,339.94 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 031162100 20180214P000020 1,834.000 AMGEN INC CASH DIVIDEND       132% 2/14/2018 2/14/2018 3/8/2018 0.000000 0.00 2,420.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 032095101 20180316P000010 8,191.000 AMPHENOL CORP CASH DIVIDEND
01.. 3/16/2018 3/16/2018 4/10/2018 0.000000 0.00 1,556.29 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 032654105 20180308P000020 2,037.000 ANALOG DEVICES INC CASH DIVIDEND
.. 3/8/2018 3/8/2018 3/20/2018 0.000000 0.00 977.76 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 03349M105 20180227P000020 8,913.000 ANDEAVOR CASH DIVIDEND       059% 2/27/2018 2/27/2018 3/15/2018 0.000000 0.00 5,258.67 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 035710409 20180328P000060 173,647.000 ANNALY CAPITAL MANAGEMENT INC
CAS.. 3/28/2018 3/28/2018 4/30/2018 0.000000 0.00 52,094.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 036752103 20180308P000030 9,405.000 ANTHEM INC CASH DIVIDEND       075% 3/8/2018 3/8/2018 3/23/2018 0.000000 0.00 7,053.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 037833100 20180209P000010 2,357.000 APPLE INC CASH DIVIDEND       063% 2/9/2018 2/9/2018 2/15/2018 0.000000 0.00 1,484.91 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 038222105 20180220P000020 3,442.000 APPLIED MATERIALS INC CASH
DIVIDEND.. 2/20/2018 2/20/2018 3/14/2018 0.000000 0.00 344.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 03965L100 20180201P000100 18,081.000 ARCONIC INC CASH DIVIDEND       006% 2/1/2018 2/1/2018 2/25/2018 0.000000 0.00 1,084.86 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 052800109 20180221P000010 7,128.000 AUTOLIV INC CASH DIVIDEND       060% 2/21/2018 2/21/2018 3/8/2018 0.000000 0.00 4,276.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 053015103 20180308P000040 4,208.000 AUTOMATIC DATA PROCESSING INC
CAS.. 3/8/2018 3/8/2018 4/1/2018 0.000000 0.00 2,651.04 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 053484101 20180328P000070 2,956.000 AVALONBAY COMMUNITIES INC CASH
DIV.. 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 4,345.32 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 054937107 20180208P000020 17,918.000 BB&T CORP CASH DIVIDEND       033% 2/8/2018 2/8/2018 3/1/2018 0.000000 0.00 5,912.94 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 054937107 20180305P000010 16,574.000 BB&T CORP CASH DIVIDEND       004% 3/5/2018 3/5/2018 3/20/2018 0.000000 0.00 745.83 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 05722G100 20180202P000020 6,755.000 BAKER HUGHES A GE CO CASH DIVIDEN.. 2/2/2018 2/2/2018 2/16/2018 0.000000 0.00 1,215.90 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 058498106 20180228P000010 15,808.000 BALL CORP CASH DIVIDEND       010% 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 1,580.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 060505104 20180301P000020 36,741.000 BANK OF AMERICA CORP CASH DIVIDEN.. 3/1/2018 3/1/2018 3/30/2018 0.000000 0.00 4,408.92 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 064058100 20180129P000010 16,901.000 BANK OF NEW YORK MELLON CORP/T
CA.. 1/29/2018 1/29/2018 2/9/2018 0.000000 0.00 4,056.24 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 071813109 20180301P000030 22,025.000 BAXTER INTERNATIONAL INC CASH
DIVID.. 3/1/2018 3/1/2018 4/2/2018 0.000000 0.00 3,524.00 0.00

Transaction Detail

KRS INTERNAL EQUITY - KR2F10110002 Period :  1/1/2018 to 3/31/2018
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 075887109 20180308P000050 5,240.000 BECTON DICKINSON AND CO CASH
DIVID.. 3/8/2018 3/8/2018 3/30/2018 0.000000 0.00 3,930.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 086516101 20180321P000020 22,415.000 BEST BUY CO INC CASH DIVIDEND
045.. 3/21/2018 3/21/2018 4/12/2018 0.000000 0.00 10,086.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 09247X101 20180306P000040 660.000 BLACKROCK INC CASH DIVIDEND
288% 3/6/2018 3/6/2018 3/22/2018 0.000000 0.00 1,900.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 097023105 20180208P000030 2,862.000 BOEING CO/THE CASH DIVIDEND
171% 2/8/2018 2/8/2018 3/2/2018 0.000000 0.00 4,894.02 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 099724106 20180228P000020 12,090.000 BORGWARNER INC CASH DIVIDEND
0.. 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 2,055.30 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 11133T103 20180314P000050 6,386.000 BROADRIDGE FINANCIAL SOLUTIONS
CA.. 3/14/2018 3/14/2018 4/3/2018 0.000000 0.00 2,330.89 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 115637209 20180302A000231 -1.250 BROWN-FORMAN CORP LATE POSTING
D.. 3/2/2018 3/2/2018 4/2/2018 0.000000 0.00 -0.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 115637209 20180302P000030 10,656.250 BROWN-FORMAN CORP CASH DIVIDEND
.. 3/2/2018 3/2/2018 4/2/2018 0.000000 0.00 1,683.69 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 115637209 20180329P000020 9,593.000 BROWN-FORMAN CORP CASH DIVIDEND
.. 3/29/2018 3/29/2018 4/23/2018 0.000000 0.00 9,593.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 12503M108 20180301P000040 4,618.000 CBOE GLOBAL MARKETS INC CASH
DIVID.. 3/1/2018 3/1/2018 3/16/2018 0.000000 0.00 1,246.86 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 12508E101 20180228P000030 4,265.000 CDK GLOBAL INC CASH DIVIDEND
015% 2/28/2018 2/28/2018 3/29/2018 0.000000 0.00 639.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 12514G108 20180223P000010 3,802.000 CDW CORP/DE CASH DIVIDEND       021% 2/23/2018 2/23/2018 3/12/2018 0.000000 0.00 798.42 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 12541W209 20180301P000050 10,760.000 CH ROBINSON WORLDWIDE INC CASH
DI.. 3/1/2018 3/1/2018 3/30/2018 0.000000 0.00 4,949.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 125509109 20180309P000020 6,884.000 CIGNA CORP CASH DIVIDEND       004% 3/9/2018 3/9/2018 4/10/2018 0.000000 0.00 275.36 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 125581801 20180208P000040 13,529.000 CIT GROUP INC CASH DIVIDEND       016% 2/8/2018 2/8/2018 2/23/2018 0.000000 0.00 2,164.64 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 12572Q105 20180308P000060 13,083.000 CME GROUP INC CASH DIVIDEND
070% 3/8/2018 3/8/2018 3/26/2018 0.000000 0.00 9,158.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 125896100 20180215P000030 34,103.000 CMS ENERGY CORP CASH DIVIDEND
.. 2/15/2018 2/15/2018 2/28/2018 0.000000 0.00 12,191.82 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 126408103 20180228P000040 6,774.000 CSX CORP CASH DIVIDEND       022% 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 1,490.28 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 126650100 20180123P000010 8,979.000 CVS HEALTH CORP CASH DIVIDEND
0.. 1/23/2018 1/23/2018 2/2/2018 0.000000 0.00 4,489.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 12673P105 20180221P000020 14,856.000 CA INC CASH DIVIDEND       025% 2/21/2018 2/21/2018 3/13/2018 0.000000 0.00 3,788.28 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 127097103 20180123P000020 11,943.000 CABOT OIL & GAS CORP CASH DIVIDEND
.. 1/23/2018 1/23/2018 2/7/2018 0.000000 0.00 716.58 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 134429109 20180109P000020 15,398.000 CAMPBELL SOUP CO CASH DIVIDEND
.. 1/9/2018 1/9/2018 1/29/2018 0.000000 0.00 5,389.30 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 14040H105 20180209P000020 2,506.000 CAPITAL ONE FINANCIAL CORP CASH
DIV.. 2/9/2018 2/9/2018 2/23/2018 0.000000 0.00 1,002.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 14149Y108 20180329P000030 4,235.000 CARDINAL HEALTH INC CASH DIVIDEND
.. 3/29/2018 3/29/2018 4/15/2018 0.000000 0.00 1,958.26 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 143658300 20180222P000020 11,537.000 CARNIVAL CORP CASH DIVIDEND
045% 2/22/2018 2/22/2018 3/16/2018 0.000000 0.00 5,191.65 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 149123101 20180119P000010 1,569.000 CATERPILLAR INC CASH DIVIDEND
07.. 1/19/2018 1/19/2018 2/20/2018 0.000000 0.00 1,223.82 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 150870103 20180216P000020 6,537.000 CELANESE CORP CASH DIVIDEND       0.. 2/16/2018 2/16/2018 3/2/2018 0.000000 0.00 3,007.02 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 15189T107 20180214P000030 46,445.000 CENTERPOINT ENERGY INC CASH
DIVIDE.. 2/14/2018 2/14/2018 3/8/2018 0.000000 0.00 12,888.49 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 156700106 20180302P000040 18,765.000 CENTURYLINK INC CASH DIVIDEND
05.. 3/2/2018 3/2/2018 3/16/2018 0.000000 0.00 10,133.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 166764100 20180215P000040 3,077.000 CHEVRON CORP CASH DIVIDEND
112% 2/15/2018 2/15/2018 3/12/2018 0.000000 0.00 3,446.24 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 171340102 20180214P000040 12,916.000 CHURCH & DWIGHT CO INC CASH
DIVIDE.. 2/14/2018 2/14/2018 3/1/2018 0.000000 0.00 2,809.23 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 171798101 20180214P000050 2,301.000 CIMAREX ENERGY CO CASH DIVIDEND
.. 2/14/2018 2/14/2018 3/1/2018 0.000000 0.00 184.08 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 172062101 20180320P000020 9,832.000 CINCINNATI FINANCIAL CORP CASH
DIVID.. 3/20/2018 3/20/2018 4/16/2018 0.000000 0.00 5,210.96 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 17275R102 20180104P000020 12,124.000 CISCO SYSTEMS INC CASH DIVIDEND
.. 1/4/2018 1/4/2018 1/24/2018 0.000000 0.00 3,515.96 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 172967424 20180202P000030 5,512.000 CITIGROUP INC CASH DIVIDEND       032% 2/2/2018 2/2/2018 2/23/2018 0.000000 0.00 1,763.84 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 174610105 20180131P000030 40,617.000 CITIZENS FINANCIAL GROUP INC CASH
DI.. 1/31/2018 1/31/2018 2/15/2018 0.000000 0.00 8,935.74 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 189054109 20180123P000030 8,986.000 CLOROX CO/THE CASH DIVIDEND
084% 1/23/2018 1/23/2018 2/9/2018 0.000000 0.00 7,548.24 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 191216100 20180314P000060 8,873.000 COCA-COLA CO/THE CASH DIVIDEND
.. 3/14/2018 3/14/2018 4/2/2018 0.000000 0.00 3,460.47 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 192446102 20180221P000030 3,535.000 COGNIZANT TECHNOLOGY SOLUTIONS
C.. 2/21/2018 2/21/2018 2/28/2018 0.000000 0.00 707.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 194162103 20180122P000010 3,176.000 COLGATE-PALMOLIVE CO CASH
DIVIDEN.. 1/22/2018 1/22/2018 2/15/2018 0.000000 0.00 1,270.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 20030N101 20180102P000010 19,079.000 COMCAST CORP CASH DIVIDEND
015% 1/2/2018 1/2/2018 1/24/2018 0.000000 0.00 3,004.94 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 200340107 20180314P000070 18,160.000 COMERICA INC CASH DIVIDEND       030% 3/14/2018 3/14/2018 4/1/2018 0.000000 0.00 5,448.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 205887102 20180129P000020 20,366.000 CONAGRA BRANDS INC CASH DIVIDEND
.. 1/29/2018 1/29/2018 3/1/2018 0.000000 0.00 4,327.78 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 20825C104 20180209P000030 5,826.000 CONOCOPHILLIPS CASH DIVIDEND
02.. 2/9/2018 2/9/2018 3/1/2018 0.000000 0.00 1,660.41 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 209115104 20180213P000020 23,307.000 CONSOLIDATED EDISON INC CASH
DIVID.. 2/13/2018 2/13/2018 3/15/2018 0.000000 0.00 16,664.51 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 21036P108 20180208P000050 5,575.000 CONSTELLATION BRANDS INC CASH
DIVI.. 2/8/2018 2/8/2018 2/23/2018 0.000000 0.00 2,899.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 216648402 20180122P000020 6,004.000 COOPER COS INC/THE CASH DIVIDEND
.. 1/22/2018 1/22/2018 2/9/2018 0.000000 0.00 180.12 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 219350105 20180227P000030 18,499.000 CORNING INC CASH DIVIDEND       018% 2/27/2018 2/27/2018 3/29/2018 0.000000 0.00 3,329.82 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 22160K105 20180215P000050 1,511.000 COSTCO WHOLESALE CORP CASH
DIVID.. 2/15/2018 2/15/2018 3/2/2018 0.000000 0.00 755.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 222070203 20180227P000040 9,251.000 COTY INC CASH DIVIDEND       012% 2/27/2018 2/27/2018 3/15/2018 0.000000 0.00 1,156.38 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DAC 222070203 20180227P000040 -9,251.000 COTY INC 3/1/2018 2/27/2018 3/15/2018 0.000000 0.00 -1,156.38 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 22822V101 20180315P000020 6,604.000 CROWN CASTLE INTERNATIONAL COR C.. 3/15/2018 3/15/2018 3/30/2018 0.000000 0.00 6,934.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 231021106 20180222P000030 3,430.000 CUMMINS INC CASH DIVIDEND       108% 2/22/2018 2/22/2018 3/8/2018 0.000000 0.00 3,704.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 23331A109 20180222P000040 17,018.000 DR HORTON INC CASH DIVIDEND
012% 2/22/2018 2/22/2018 3/9/2018 0.000000 0.00 2,127.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 233331107 20180316P000020 14,820.000 DTE ENERGY CO CASH DIVIDEND
088% 3/16/2018 3/16/2018 4/15/2018 0.000000 0.00 13,078.65 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 23355L106 20180327P000010 3,688.000 DXC TECHNOLOGY CO CASH DIVIDEND
.. 3/27/2018 3/27/2018 4/17/2018 0.000000 0.00 663.84 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 235851102 20180328P000080 8,514.000 DANAHER CORP CASH DIVIDEND
016% 3/28/2018 3/28/2018 4/27/2018 0.000000 0.00 1,362.24 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 237194105 20180109P000030 11,211.000 DARDEN RESTAURANTS INC CASH
DIVID.. 1/9/2018 1/9/2018 2/1/2018 0.000000 0.00 7,062.93 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 244199105 20180328P000090 3,090.000 DEERE & CO CASH DIVIDEND       060% 3/28/2018 3/28/2018 5/1/2018 0.000000 0.00 1,854.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 247361702 20180222P000050 6,301.000 DELTA AIR LINES INC CASH DIVIDEND
.. 2/22/2018 2/22/2018 3/16/2018 0.000000 0.00 1,921.81 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 24906P109 20180328P000100 9,916.000 DENTSPLY SIRONA INC CASH DIVIDEND
.. 3/28/2018 3/28/2018 4/13/2018 0.000000 0.00 867.65 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 253868103 20180314P000080 11,188.000 DIGITAL REALTY TRUST INC CASH
DIVIDE.. 3/14/2018 3/14/2018 3/30/2018 0.000000 0.00 11,299.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 254709108 20180221P000040 7,863.000 DISCOVER FINANCIAL SERVICES CASH
DI.. 2/21/2018 2/21/2018 3/8/2018 0.000000 0.00 2,752.05 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 25746U109 20180301P000060 4,164.000 DOMINION ENERGY INC CASH DIVIDEND
.. 3/1/2018 3/1/2018 3/20/2018 0.000000 0.00 3,476.94 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 260003108 20180227P000050 5,516.000 DOVER CORP CASH DIVIDEND       047% 2/27/2018 2/27/2018 3/15/2018 0.000000 0.00 2,592.52 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 26078J100 20180227P000060 12,867.000 DOWDUPONT INC CASH DIVIDEND
038.. 2/27/2018 2/27/2018 3/15/2018 0.000000 0.00 4,889.46 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 26138E109 20180320P000030 7,957.000 DR PEPPER SNAPPLE GROUP INC CASH
.. 3/20/2018 3/20/2018 4/12/2018 0.000000 0.00 4,615.06 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 264411505 20180214P000060 27,711.000 DUKE REALTY CORP CASH DIVIDEND
.. 2/14/2018 2/14/2018 2/28/2018 0.000000 0.00 5,542.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 26441C204 20180215P000060 17,562.000 DUKE ENERGY CORP CASH DIVIDEND
.. 2/15/2018 2/15/2018 3/16/2018 0.000000 0.00 15,630.18 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 26875P101 20180116P000010 3,922.000 EOG RESOURCES INC CASH DIVIDEND
.. 1/16/2018 1/16/2018 1/31/2018 0.000000 0.00 656.94 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 26884L109 20180213P000030 12,290.000 EQT CORP CASH DIVIDEND       003% 2/13/2018 2/13/2018 3/1/2018 0.000000 0.00 368.70 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 277432100 20180314P000090 6,470.000 EASTMAN CHEMICAL CO CASH DIVIDEND
.. 3/14/2018 3/14/2018 4/6/2018 0.000000 0.00 3,623.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 278865100 20180319P000010 1,447.000 ECOLAB INC CASH DIVIDEND       041% 3/19/2018 3/19/2018 4/16/2018 0.000000 0.00 593.27 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 281020107 20180328P000110 20,792.000 EDISON INTERNATIONAL CASH
DIVIDEND.. 3/28/2018 3/28/2018 4/30/2018 0.000000 0.00 12,579.16 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 291011104 20180215P000070 5,257.000 EMERSON ELECTRIC CO CASH DIVIDEND
.. 2/15/2018 2/15/2018 3/9/2018 0.000000 0.00 2,549.65 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 29364G103 20180207P000020 13,790.000 ENTERGY CORP CASH DIVIDEND
089% 2/7/2018 2/7/2018 3/1/2018 0.000000 0.00 12,273.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 294429105 20180309P000030 4,444.000 EQUIFAX INC CASH DIVIDEND       039% 3/9/2018 3/9/2018 3/30/2018 0.000000 0.00 1,733.16 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 29444U700 20180223P000020 1,522.000 EQUINIX INC CASH DIVIDEND       228% 2/23/2018 2/23/2018 3/21/2018 0.000000 0.00 3,470.16 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 29476L107 20180323P000010 6,403.000 EQUITY RESIDENTIAL CASH DIVIDEND
.. 3/23/2018 3/23/2018 4/13/2018 0.000000 0.00 3,457.62 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 297178105 20180328P000120 5,726.000 ESSEX PROPERTY TRUST INC CASH
DIVI.. 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 10,650.36 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 30040W108 20180305P000020 21,296.000 EVERSOURCE ENERGY CASH DIVIDEND
.. 3/5/2018 3/5/2018 3/30/2018 0.000000 0.00 10,754.48 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 30161N101 20180214P000070 32,375.000 EXELON CORP CASH DIVIDEND       034% 2/14/2018 2/14/2018 3/9/2018 0.000000 0.00 11,169.38 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 30212P303 20180307P000010 1,611.000 EXPEDIA INC CASH DIVIDEND       030% 3/7/2018 3/7/2018 3/28/2018 0.000000 0.00 483.30 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 30225T102 20180314P000100 7,471.000 EXTRA SPACE STORAGE INC CASH
DIVID.. 3/14/2018 3/14/2018 3/29/2018 0.000000 0.00 5,827.38 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 30231G102 20180209P000040 10,403.000 EXXON MOBIL CORP CASH DIVIDEND
.. 2/9/2018 2/9/2018 3/9/2018 0.000000 0.00 8,010.31 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 302491303 20180328P000130 4,864.000 FMC CORP CASH DIVIDEND       016% 3/28/2018 3/28/2018 4/19/2018 0.000000 0.00 802.56 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 311900104 20180130P000020 5,161.000 FASTENAL CO CASH DIVIDEND       037% 1/30/2018 1/30/2018 2/27/2018 0.000000 0.00 1,909.57 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 313747206 20180313P000020 3,199.000 FEDERAL REALTY INVESTMENT TRUS
CA.. 3/13/2018 3/13/2018 4/16/2018 0.000000 0.00 3,199.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 31428X106 20180309P000040 2,621.000 FEDEX CORP CASH DIVIDEND       050% 3/9/2018 3/9/2018 4/2/2018 0.000000 0.00 1,310.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 31620M106 20180315P000030 7,255.000 FIDELITY NATIONAL INFORMATION CASH
.. 3/15/2018 3/15/2018 3/30/2018 0.000000 0.00 2,321.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 31620R303 20180315P000040 38,073.000 FNF GROUP CASH DIVIDEND       030% 3/15/2018 3/15/2018 3/30/2018 0.000000 0.00 11,421.90 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 316773100 20180328P000140 28,908.000 FIFTH THIRD BANCORP CASH DIVIDEND
.. 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 4,625.28 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 33616C100 20180124P000010 16,796.000 FIRST REPUBLIC BANK/CA CASH
DIVIDEN.. 1/24/2018 1/24/2018 2/8/2018 0.000000 0.00 2,855.32 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 337932107 20180206P000020 29,166.000 FIRSTENERGY CORP CASH DIVIDEND
.. 2/6/2018 2/6/2018 3/1/2018 0.000000 0.00 10,499.76 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 343412102 20180228P000050 5,402.000 FLUOR CORP CASH DIVIDEND       021% 2/28/2018 2/28/2018 4/3/2018 0.000000 0.00 1,134.42 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 344849104 20180118P000010 10,673.000 FOOT LOCKER INC CASH DIVIDEND
03.. 1/18/2018 1/18/2018 2/2/2018 0.000000 0.00 3,308.63 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 34959J108 20180222P000060 3,555.000 FORTIVE CORP CASH DIVIDEND       007% 2/22/2018 2/22/2018 3/29/2018 0.000000 0.00 248.85 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 34964C106 20180222P000070 2,809.000 FORTUNE BRANDS HOME & SECURITY C.. 2/22/2018 2/22/2018 3/14/2018 0.000000 0.00 561.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 354613101 20180328P000150 7,639.000 FRANKLIN RESOURCES INC CASH
DIVIDE.. 3/28/2018 3/28/2018 4/12/2018 0.000000 0.00 24,673.97 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 363576109 20180301P000070 16,948.000 ARTHUR J GALLAGHER & CO CASH
DIVID.. 3/1/2018 3/1/2018 3/16/2018 0.000000 0.00 6,948.68 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 369550108 20180118P000020 2,855.000 GENERAL DYNAMICS CORP CASH
DIVIDE.. 1/18/2018 1/18/2018 2/9/2018 0.000000 0.00 2,398.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 369604103 20180223P000030 14,898.000 GENERAL ELECTRIC CO CASH DIVIDEND
.. 2/23/2018 2/23/2018 4/25/2018 0.000000 0.00 1,787.76 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 370334104 20180109P000040 4,646.000 GENERAL MILLS INC CASH DIVIDEND
.. 1/9/2018 1/9/2018 2/1/2018 0.000000 0.00 2,276.54 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 37045V100 20180308P000070 7,107.000 GENERAL MOTORS CO CASH DIVIDEND
.. 3/8/2018 3/8/2018 3/23/2018 0.000000 0.00 2,700.66 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 372460105 20180308P000080 3,207.000 GENUINE PARTS CO CASH DIVIDEND
.. 3/8/2018 3/8/2018 4/2/2018 0.000000 0.00 2,309.04 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 37940X102 20180315P000050 4,307.000 GLOBAL PAYMENTS INC CASH DIVIDEND
.. 3/15/2018 3/15/2018 3/30/2018 0.000000 0.00 43.07 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 38141G104 20180228P000060 1,924.000 GOLDMAN SACHS GROUP INC/THE CASH
.. 2/28/2018 2/28/2018 3/29/2018 0.000000 0.00 1,443.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 382550101 20180131P000040 10,976.000 GOODYEAR TIRE & RUBBER CO/THE
CAS.. 1/31/2018 1/31/2018 3/1/2018 0.000000 0.00 1,536.64 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 384802104 20180209P000050 3,799.000 WW GRAINGER INC CASH DIVIDEND
1.. 2/9/2018 2/9/2018 3/1/2018 0.000000 0.00 4,862.72 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 40414L109 20180214P000080 13,922.000 HCP INC CASH DIVIDEND       037% 2/14/2018 2/14/2018 3/2/2018 0.000000 0.00 5,151.14 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 40434L105 20180313P000030 11,945.000 HP INC CASH DIVIDEND       013% 3/13/2018 3/13/2018 4/4/2018 0.000000 0.00 1,663.94 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 410345102 20180216P000030 19,573.000 HANESBRANDS INC CASH DIVIDEND
0.. 2/16/2018 2/16/2018 3/13/2018 0.000000 0.00 2,935.95 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 413875105 20180307P000020 7,263.000 HARRIS CORP CASH DIVIDEND       057% 3/7/2018 3/7/2018 3/21/2018 0.000000 0.00 4,139.91 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 416515104 20180302P000050 13,323.000 HARTFORD FINANCIAL SERVICES GR CA.. 3/2/2018 3/2/2018 4/2/2018 0.000000 0.00 3,330.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 418056107 20180131P000050 5,956.000 HASBRO INC CASH DIVIDEND       057% 1/31/2018 1/31/2018 2/15/2018 0.000000 0.00 3,394.92 0.00

Transaction Detail

KRS INTERNAL EQUITY - KR2F10110002 Period :  1/1/2018 to 3/31/2018
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 427866108 20180222P000080 8,366.000 HERSHEY CO/THE CASH DIVIDEND
06.. 2/22/2018 2/22/2018 3/15/2018 0.000000 0.00 5,488.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 42809H107 20180316P000030 6,374.000 HESS CORP CASH DIVIDEND       025% 3/16/2018 3/16/2018 3/29/2018 0.000000 0.00 1,593.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 43300A203 20180301P000080 8,528.000 HILTON WORLDWIDE HOLDINGS INC
CAS.. 3/1/2018 3/1/2018 3/29/2018 0.000000 0.00 1,279.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 437076102 20180307P000030 2,087.000 HOME DEPOT INC/THE CASH DIVIDEND
.. 3/7/2018 3/7/2018 3/22/2018 0.000000 0.00 2,149.61 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 438516106 20180222P000090 2,863.000 HONEYWELL INTERNATIONAL INC CASH .. 2/22/2018 2/22/2018 3/9/2018 0.000000 0.00 2,132.94 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 440452100 20180111P000030 25,459.000 HORMEL FOODS CORP CASH DIVIDEND
.. 1/11/2018 1/11/2018 2/15/2018 0.000000 0.00 4,773.56 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 44107P104 20180328P000160 26,912.000 HOST HOTELS & RESORTS INC CASH
DIVI.. 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 5,382.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 444859102 20180328P000170 4,578.000 HUMANA INC CASH DIVIDEND       050% 3/28/2018 3/28/2018 4/27/2018 0.000000 0.00 2,289.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 445658107 20180208P000060 4,192.000 JB HUNT TRANSPORT SERVICES INC
CAS.. 2/8/2018 2/8/2018 2/23/2018 0.000000 0.00 1,006.08 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 446150104 20180316P000040 65,693.000 HUNTINGTON BANCSHARES INC/OH
CAS.. 3/16/2018 3/16/2018 4/2/2018 0.000000 0.00 7,226.23 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 446413106 20180222P000100 1,749.000 HUNTINGTON INGALLS INDUSTRIES CAS.. 2/22/2018 2/22/2018 3/9/2018 0.000000 0.00 1,259.28 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 452308109 20180328P000180 2,258.000 ILLINOIS TOOL WORKS INC CASH DIVIDE.. 3/28/2018 3/28/2018 4/10/2018 0.000000 0.00 1,761.24 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 457187102 20180329P000040 3,406.000 INGREDION INC CASH DIVIDEND       060% 3/29/2018 3/29/2018 4/25/2018 0.000000 0.00 2,043.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 458140100 20180206P000030 5,943.000 INTEL CORP CASH DIVIDEND       030% 2/6/2018 2/6/2018 3/1/2018 0.000000 0.00 1,782.90 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 45866F104 20180314P000110 19,773.000 INTERCONTINENTAL EXCHANGE INC
CAS.. 3/14/2018 3/14/2018 3/29/2018 0.000000 0.00 4,745.52 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 459200101 20180208P000070 2,397.000 INTERNATIONAL BUSINESS MACHINE CA.. 2/8/2018 2/8/2018 3/10/2018 0.000000 0.00 3,595.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 459506101 20180323P000020 6,475.000 INTERNATIONAL FLAVORS & FRAGRA
CA.. 3/23/2018 3/23/2018 4/6/2018 0.000000 0.00 4,467.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 460146103 20180220P000030 4,111.000 INTERNATIONAL PAPER CO CASH
DIVIDE.. 2/20/2018 2/20/2018 3/15/2018 0.000000 0.00 1,952.73 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 460690100 20180228P000070 13,425.000 INTERPUBLIC GROUP OF COS INC/T CAS.. 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 2,819.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 461202103 20180109P000050 3,192.000 INTUIT INC CASH DIVIDEND       039% 1/9/2018 1/9/2018 1/18/2018 0.000000 0.00 1,244.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 46284V101 20180314P000120 5,259.000 IRON MOUNTAIN INC CASH DIVIDEND
.. 3/14/2018 3/14/2018 4/2/2018 0.000000 0.00 3,089.66 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 46625H100 20180104P000030 14,791.000 JPMORGAN CHASE & CO CASH
DIVIDEND.. 1/4/2018 1/4/2018 1/31/2018 0.000000 0.00 8,282.96 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 478160104 20180226P000010 4,839.000 JOHNSON & JOHNSON CASH DIVIDEND
.. 2/26/2018 2/26/2018 3/13/2018 0.000000 0.00 4,064.76 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 48203R104 20180228P000080 17,732.000 JUNIPER NETWORKS INC CASH
DIVIDEND.. 2/28/2018 2/28/2018 3/22/2018 0.000000 0.00 3,191.76 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 482480100 20180214P000090 7,243.000 KLA-TENCOR CORP CASH DIVIDEND
0.. 2/14/2018 2/14/2018 3/1/2018 0.000000 0.00 4,273.37 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 485170302 20180309P000050 5,567.000 KANSAS CITY SOUTHERN CASH DIVIDEN.. 3/9/2018 3/9/2018 4/4/2018 0.000000 0.00 2,004.12 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 487836108 20180302P000060 6,604.000 KELLOGG CO CASH DIVIDEND       054% 3/2/2018 3/2/2018 3/15/2018 0.000000 0.00 3,566.16 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 493267108 20180226P000020 63,403.000 KEYCORP CASH DIVIDEND       010% 2/26/2018 2/26/2018 3/15/2018 0.000000 0.00 6,657.32 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 494368103 20180308P000090 1,715.000 KIMBERLY-CLARK CORP CASH DIVIDEND
.. 3/8/2018 3/8/2018 4/3/2018 0.000000 0.00 1,715.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 49456B101 20180130P000030 10,658.000 KINDER MORGAN INC/DE CASH
DIVIDEND.. 1/30/2018 1/30/2018 2/15/2018 0.000000 0.00 1,332.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 500754106 20180308P000100 3,093.000 KRAFT HEINZ CO/THE CASH DIVIDEND
.. 3/8/2018 3/8/2018 3/23/2018 0.000000 0.00 1,933.13 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 501044101 20180214P000100 15,643.000 KROGER CO/THE CASH DIVIDEND
012% 2/14/2018 2/14/2018 3/1/2018 0.000000 0.00 1,955.38 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 501797104 20180222P000110 6,727.000 L BRANDS INC CASH DIVIDEND       060% 2/22/2018 2/22/2018 3/9/2018 0.000000 0.00 4,036.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 502413107 20180228P000090 5,800.000 L3 TECHNOLOGIES INC CASH DIVIDEND
.. 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 4,640.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 512807108 20180306P000050 2,860.000 LAM RESEARCH CORP CASH DIVIDEND
.. 3/6/2018 3/6/2018 3/28/2018 0.000000 0.00 1,430.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 518439104 20180227P000070 9,840.000 ESTEE LAUDER COS INC/THE CASH
DIVID.. 2/27/2018 2/27/2018 3/15/2018 0.000000 0.00 3,739.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 521865204 20180306P000060 3,243.000 LEAR CORP CASH DIVIDEND       070% 3/6/2018 3/6/2018 3/26/2018 0.000000 0.00 2,270.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 526057104 20180125P000020 11,721.000 LENNAR CORP CASH DIVIDEND       004% 1/25/2018 1/25/2018 2/9/2018 0.000000 0.00 468.84 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 532457108 20180214P000110 6,641.000 ELI LILLY & CO CASH DIVIDEND       056% 2/14/2018 2/14/2018 3/9/2018 0.000000 0.00 3,735.56 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 534187109 20180109P000060 9,453.000 LINCOLN NATIONAL CORP CASH
DIVIDEN.. 1/9/2018 1/9/2018 2/1/2018 0.000000 0.00 3,119.49 0.00

Transaction Detail

KRS INTERNAL EQUITY - KR2F10110002 Period :  1/1/2018 to 3/31/2018
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 539830109 20180228P000100 2,868.000 LOCKHEED MARTIN CORP CASH
DIVIDEN.. 2/28/2018 2/28/2018 3/23/2018 0.000000 0.00 5,736.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 540424108 20180227P000080 16,858.000 LOEWS CORP CASH DIVIDEND       006% 2/27/2018 2/27/2018 3/13/2018 0.000000 0.00 1,053.63 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 55261F104 20180302P000070 6,756.000 M&T BANK CORP CASH DIVIDEND
075% 3/2/2018 3/2/2018 3/30/2018 0.000000 0.00 5,067.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 552953101 20180308P000110 10,007.000 MGM RESORTS INTERNATIONAL CASH
DI.. 3/8/2018 3/8/2018 3/15/2018 0.000000 0.00 1,200.84 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 55354G100 20180215P000080 3,789.000 MSCI INC CASH DIVIDEND       038% 2/15/2018 2/15/2018 3/15/2018 0.000000 0.00 1,439.82 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 554382101 20180220P000040 14,413.000 MACERICH CO/THE CASH DIVIDEND
0.. 2/20/2018 2/20/2018 3/2/2018 0.000000 0.00 10,665.62 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 55616P104 20180314P000130 24,345.000 MACY'S INC CASH DIVIDEND       037% 3/14/2018 3/14/2018 4/2/2018 0.000000 0.00 9,190.24 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 565849106 20180220P000050 22,653.000 MARATHON OIL CORP CASH DIVIDEND
.. 2/20/2018 2/20/2018 3/12/2018 0.000000 0.00 1,132.65 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 56585A102 20180220P000060 10,392.000 MARATHON PETROLEUM CORP CASH
DIV.. 2/20/2018 2/20/2018 3/12/2018 0.000000 0.00 4,780.32 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 571748102 20180130P000040 7,243.000 MARSH & MCLENNAN COS INC CASH
DIVI.. 1/30/2018 1/30/2018 2/15/2018 0.000000 0.00 2,716.13 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 571903202 20180222P000120 3,770.000 MARRIOTT INTERNATIONAL INC/MD
CASH.. 2/22/2018 2/22/2018 3/30/2018 0.000000 0.00 1,244.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 573284106 20180302P000080 3,761.000 MARTIN MARIETTA MATERIALS INC CASH
.. 3/2/2018 3/2/2018 3/29/2018 0.000000 0.00 1,654.84 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 574599106 20180111P000040 10,435.000 MASCO CORP CASH DIVIDEND       010% 1/11/2018 1/11/2018 2/12/2018 0.000000 0.00 1,095.68 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 57636Q104 20180108P000010 4,324.000 MASTERCARD INC CASH DIVIDEND
02.. 1/8/2018 1/8/2018 2/9/2018 0.000000 0.00 1,081.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 57772K101 20180228P000110 12,051.000 MAXIM INTEGRATED PRODUCTS INC
CAS.. 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 5,061.42 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 580135101 20180228P000120 7,112.000 MCDONALD'S CORP CASH DIVIDEND
1.. 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 7,183.12 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 58933Y105 20180314P000140 5,742.000 MERCK & CO INC CASH DIVIDEND
048% 3/14/2018 3/14/2018 4/6/2018 0.000000 0.00 2,756.16 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 59156R108 20180202P000040 7,458.000 METLIFE INC CASH DIVIDEND       040% 2/2/2018 2/2/2018 3/13/2018 0.000000 0.00 2,983.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 594918104 20180214P000120 5,709.000 MICROSOFT CORP CASH DIVIDEND
04.. 2/14/2018 2/14/2018 3/8/2018 0.000000 0.00 2,397.78 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 595017104 20180220P000070 4,391.000 MICROCHIP TECHNOLOGY INC CASH
DIVI.. 2/20/2018 2/20/2018 3/6/2018 0.000000 0.00 1,593.93 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 59522J103 20180111P000050 6,377.000 MID-AMERICA APARTMENT COMMUNIT
C.. 1/11/2018 1/11/2018 1/31/2018 0.000000 0.00 5,882.78 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 60871R209 20180302P000090 7,674.000 MOLSON COORS BREWING CO CASH
DIVI.. 3/2/2018 3/2/2018 3/15/2018 0.000000 0.00 3,146.34 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 609207105 20180328P000190 9,415.000 MONDELEZ INTERNATIONAL INC CASH
DI.. 3/28/2018 3/28/2018 4/12/2018 0.000000 0.00 2,071.30 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 61166W101 20180104P000040 6,243.000 MONSANTO CO CASH DIVIDEND       054% 1/4/2018 1/4/2018 1/26/2018 0.000000 0.00 3,371.22 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 615369105 20180216P000040 3,024.000 MOODY'S CORP CASH DIVIDEND       044% 2/16/2018 2/16/2018 3/12/2018 0.000000 0.00 1,330.56 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 617446448 20180130P000050 8,134.000 MORGAN STANLEY CASH DIVIDEND
0.. 1/30/2018 1/30/2018 2/15/2018 0.000000 0.00 2,033.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 61945C103 20180228P000130 20,799.000 MOSAIC CO/THE CASH DIVIDEND
002% 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 519.98 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 620076307 20180314P000150 11,333.000 MOTOROLA SOLUTIONS INC CASH
DIVIDE.. 3/14/2018 3/14/2018 4/13/2018 0.000000 0.00 5,893.16 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 631103108 20180315P000060 10,934.000 NASDAQ INC CASH DIVIDEND       038% 3/15/2018 3/15/2018 3/30/2018 0.000000 0.00 4,154.92 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 637071101 20180315P000070 16,349.000 NATIONAL OILWELL VARCO INC CASH
DIV.. 3/15/2018 3/15/2018 3/30/2018 0.000000 0.00 817.45 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 64110D104 20180104P000050 19,943.000 NETAPP INC CASH DIVIDEND       020% 1/4/2018 1/4/2018 1/24/2018 0.000000 0.00 3,988.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 651229106 20180227P000090 6,352.000 NEWELL BRANDS INC CASH DIVIDEND
.. 2/27/2018 2/27/2018 3/15/2018 0.000000 0.00 1,460.96 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 651639106 20180307P000040 33,998.000 NEWMONT MINING CORP CASH
DIVIDEND.. 3/7/2018 3/7/2018 3/22/2018 0.000000 0.00 4,759.72 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 65339F101 20180226P000030 11,057.000 NEXTERA ENERGY INC CASH DIVIDEND
.. 2/26/2018 2/26/2018 3/15/2018 0.000000 0.00 12,273.27 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 654106103 20180302P000100 5,071.000 NIKE INC CASH DIVIDEND       020% 3/2/2018 3/2/2018 4/2/2018 0.000000 0.00 1,014.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 65473P105 20180208P000080 33,183.000 NISOURCE INC CASH DIVIDEND       019% 2/8/2018 2/8/2018 2/20/2018 0.000000 0.00 6,470.69 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 655044105 20180209P000060 10,581.000 NOBLE ENERGY INC CASH DIVIDEND
.. 2/9/2018 2/9/2018 2/26/2018 0.000000 0.00 1,058.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 655844108 20180201P000110 5,245.000 NORFOLK SOUTHERN CORP CASH DIVID.. 2/1/2018 2/1/2018 3/10/2018 0.000000 0.00 3,776.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 665859104 20180308P000120 11,177.000 NORTHERN TRUST CORP CASH DIVIDEN.. 3/8/2018 3/8/2018 4/1/2018 0.000000 0.00 4,694.34 0.00

Transaction Detail

KRS INTERNAL EQUITY - KR2F10110002 Period :  1/1/2018 to 3/31/2018
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 666807102 20180302P000110 2,998.000 NORTHROP GRUMMAN CORP CASH
DIVID.. 3/2/2018 3/2/2018 3/21/2018 0.000000 0.00 3,297.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 670346105 20180328P000200 2,934.000 NUCOR CORP CASH DIVIDEND       038% 3/28/2018 3/28/2018 5/11/2018 0.000000 0.00 1,114.92 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 67066G104 20180222P000130 1,285.000 NVIDIA CORP CASH DIVIDEND       015% 2/22/2018 2/22/2018 3/16/2018 0.000000 0.00 192.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 674599105 20180308P000130 14,557.000 OCCIDENTAL PETROLEUM CORP CASH
DI.. 3/8/2018 3/8/2018 4/16/2018 0.000000 0.00 11,208.89 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 68389X105 20180109P000070 7,999.000 ORACLE CORP CASH DIVIDEND       019% 1/9/2018 1/9/2018 1/24/2018 0.000000 0.00 1,519.81 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 693475105 20180116P000020 11,800.000 PNC FINANCIAL SERVICES GROUP I CAS.. 1/16/2018 1/16/2018 2/5/2018 0.000000 0.00 8,850.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 693506107 20180215P000090 1,494.000 PPG INDUSTRIES INC CASH DIVIDEND
.. 2/15/2018 2/15/2018 3/12/2018 0.000000 0.00 672.30 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 69351T106 20180308P000140 11,317.000 PPL CORP CASH DIVIDEND       041% 3/8/2018 3/8/2018 4/2/2018 0.000000 0.00 4,639.97 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 693656100 20180227P000100 7,280.000 PVH CORP CASH DIVIDEND       003% 2/27/2018 2/27/2018 3/28/2018 0.000000 0.00 273.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 693718108 20180212P000010 3,196.000 PACCAR INC CASH DIVIDEND       025% 2/12/2018 2/12/2018 3/6/2018 0.000000 0.00 799.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 695156109 20180314P000160 3,033.000 PACKAGING CORP OF AMERICA CASH
DI.. 3/14/2018 3/14/2018 4/13/2018 0.000000 0.00 1,910.79 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 701094104 20180208P000090 2,197.000 PARKER-HANNIFIN CORP CASH
DIVIDEND.. 2/8/2018 2/8/2018 3/2/2018 0.000000 0.00 1,450.02 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 704326107 20180131P000060 6,871.000 PAYCHEX INC CASH DIVIDEND       050% 1/31/2018 1/31/2018 2/15/2018 0.000000 0.00 3,435.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 713448108 20180301P000090 2,838.000 PEPSICO INC CASH DIVIDEND       080% 3/1/2018 3/1/2018 3/30/2018 0.000000 0.00 2,284.59 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 717081103 20180201P000120 27,289.000 PFIZER INC CASH DIVIDEND       034% 2/1/2018 2/1/2018 3/1/2018 0.000000 0.00 9,278.26 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 718172109 20180321P000030 6,014.000 PHILIP MORRIS INTERNATIONAL IN CASH
.. 3/21/2018 3/21/2018 4/11/2018 0.000000 0.00 6,434.98 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 718546104 20180216P000050 2,092.000 PHILLIPS 66 CASH DIVIDEND       070% 2/16/2018 2/16/2018 3/1/2018 0.000000 0.00 1,464.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 723484101 20180131P000070 13,685.000 PINNACLE WEST CAPITAL CORP CASH
DI.. 1/31/2018 1/31/2018 3/1/2018 0.000000 0.00 9,511.08 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 723787107 20180328P000210 2,170.000 PIONEER NATURAL RESOURCES CO
CAS.. 3/28/2018 3/28/2018 4/12/2018 0.000000 0.00 347.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 74005P104 20180306P000070 3,971.000 PRAXAIR INC CASH DIVIDEND       082% 3/6/2018 3/6/2018 3/15/2018 0.000000 0.00 3,276.08 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 74144T108 20180314P000170 3,796.000 T ROWE PRICE GROUP INC CASH
DIVIDE.. 3/14/2018 3/14/2018 3/29/2018 0.000000 0.00 2,657.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 74251V102 20180302P000120 8,287.000 PRINCIPAL FINANCIAL GROUP INC CASH
.. 3/2/2018 3/2/2018 3/29/2018 0.000000 0.00 4,226.37 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 742718109 20180118P000030 3,922.000 PROCTER & GAMBLE CO/THE CASH
DIVID.. 1/18/2018 1/18/2018 2/15/2018 0.000000 0.00 2,704.61 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 743315103 20180201P000130 20,615.000 PROGRESSIVE CORP/THE CASH
DIVIDEN.. 2/1/2018 2/1/2018 2/9/2018 0.000000 0.00 23,185.69 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 74340W103 20180314P000180 9,510.000 PROLOGIS INC CASH DIVIDEND       048% 3/14/2018 3/14/2018 3/29/2018 0.000000 0.00 4,564.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 744320102 20180220P000080 1,599.000 PRUDENTIAL FINANCIAL INC CASH DIVID.. 2/20/2018 2/20/2018 3/15/2018 0.000000 0.00 1,439.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 744573106 20180307P000050 15,575.000 PUBLIC SERVICE ENTERPRISE GROU CA.. 3/7/2018 3/7/2018 3/30/2018 0.000000 0.00 7,008.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 74460D109 20180313P000040 950.000 PUBLIC STORAGE CASH DIVIDEND
20.. 3/13/2018 3/13/2018 3/29/2018 0.000000 0.00 1,900.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 747525103 20180227P000110 3,138.000 QUALCOMM INC CASH DIVIDEND
057% 2/27/2018 2/27/2018 3/21/2018 0.000000 0.00 1,788.66 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 74834L100 20180108P000020 8,992.000 QUEST DIAGNOSTICS INC CASH
DIVIDEN.. 1/8/2018 1/8/2018 1/24/2018 0.000000 0.00 4,046.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 754730109 20180102P000020 10,592.000 RAYMOND JAMES FINANCIAL INC CASH
D.. 1/2/2018 1/2/2018 1/17/2018 0.000000 0.00 2,648.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 754730109 20180329P000050 8,964.000 RAYMOND JAMES FINANCIAL INC CASH
D.. 3/29/2018 3/29/2018 4/16/2018 0.000000 0.00 2,241.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 755111507 20180102P000030 6,081.000 RAYTHEON CO CASH DIVIDEND       079% 1/2/2018 1/2/2018 2/1/2018 0.000000 0.00 4,849.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 756109104 20180131P000080 24,017.000 REALTY INCOME CORP CASH DIVIDEND
.. 1/31/2018 1/31/2018 2/15/2018 0.000000 0.00 5,259.72 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 756109104 20180228P000140 22,215.000 REALTY INCOME CORP CASH DIVIDEND
.. 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 4,865.09 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 756109104 20180329P000060 19,927.000 REALTY INCOME CORP CASH DIVIDEND
.. 3/29/2018 3/29/2018 4/13/2018 0.000000 0.00 4,373.98 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 758849103 20180216P000060 5,979.000 REGENCY CENTERS CORP CASH DIVIDE.. 2/16/2018 2/16/2018 3/2/2018 0.000000 0.00 3,318.35 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 7591EP100 20180308P000150 105,995.000 REGIONS FINANCIAL CORP CASH
DIVIDE.. 3/8/2018 3/8/2018 4/2/2018 0.000000 0.00 9,539.55 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 760759100 20180329P000070 19,684.000 REPUBLIC SERVICES INC CASH
DIVIDEND.. 3/29/2018 3/29/2018 4/16/2018 0.000000 0.00 6,790.98 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 761152107 20180207P000030 13,020.000 RESMED INC CASH DIVIDEND       035% 2/7/2018 2/7/2018 3/15/2018 0.000000 0.00 4,557.00 0.00

Transaction Detail

KRS INTERNAL EQUITY - KR2F10110002 Period :  1/1/2018 to 3/31/2018
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 773903109 20180216P000070 2,212.000 ROCKWELL AUTOMATION INC CASH DIVI.. 2/16/2018 2/16/2018 3/12/2018 0.000000 0.00 1,847.02 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 774341101 20180209P000070 5,754.000 ROCKWELL COLLINS INC CASH
DIVIDEND.. 2/9/2018 2/9/2018 3/5/2018 0.000000 0.00 1,898.82 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 776696106 20180108P000030 3,303.000 ROPER TECHNOLOGIES INC CASH
DIVIDE.. 1/8/2018 1/8/2018 1/23/2018 0.000000 0.00 1,362.49 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 778296103 20180316P000050 2,463.000 ROSS STORES INC CASH DIVIDEND
02.. 3/16/2018 3/16/2018 3/30/2018 0.000000 0.00 554.18 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 78409V104 20180223P000040 2,399.000 S&P GLOBAL INC CASH DIVIDEND
050% 2/23/2018 2/23/2018 3/12/2018 0.000000 0.00 1,199.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 78440X101 20180329P000080 5,075.000 SL GREEN REALTY CORP CASH DIVIDEN.. 3/29/2018 3/29/2018 4/16/2018 0.000000 0.00 4,123.44 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 80589M102 20180309P000060 14,728.000 SCANA CORP CASH DIVIDEND       061% 3/9/2018 3/9/2018 4/1/2018 0.000000 0.00 9,020.90 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 806857108 20180206P000040 5,108.000 SCHLUMBERGER LTD CASH DIVIDEND
.. 2/6/2018 2/6/2018 4/13/2018 0.000000 0.00 2,554.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 808513105 20180208P000100 18,024.000 CHARLES SCHWAB CORP/THE CASH
DIVI.. 2/8/2018 2/8/2018 2/23/2018 0.000000 0.00 1,802.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 81211K100 20180301P000100 6,934.000 SEALED AIR CORP CASH DIVIDEND
01.. 3/1/2018 3/1/2018 3/16/2018 0.000000 0.00 1,109.44 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 816851109 20180322P000030 3,064.000 SEMPRA ENERGY CASH DIVIDEND
089.. 3/22/2018 3/22/2018 4/15/2018 0.000000 0.00 2,742.28 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 816851109 20180322S000261 306.. 3,061.000 SEMPRA ENERGY LATE POSTING DIVIDE.. 3/22/2018 3/22/2018 4/15/2018 0.000000 0.00 2,739.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 824348106 20180223P000050 949.000 SHERWIN-WILLIAMS CO/THE CASH DIVID.. 2/23/2018 2/23/2018 3/9/2018 0.000000 0.00 816.14 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 82968B103 20180206P000050 140,926.000 SIRIUS XM HOLDINGS INC CASH
DIVIDEN.. 2/6/2018 2/6/2018 2/28/2018 0.000000 0.00 1,550.19 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 83088M102 20180221P000050 4,052.000 SKYWORKS SOLUTIONS INC CASH DIVID.. 2/21/2018 2/21/2018 3/15/2018 0.000000 0.00 1,296.64 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 832696405 20180208P000110 8,077.000 JM SMUCKER CO/THE CASH DIVIDEND
.. 2/8/2018 2/8/2018 3/1/2018 0.000000 0.00 6,300.06 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 833034101 20180301P000110 2,232.000 SNAP-ON INC CASH DIVIDEND       082% 3/1/2018 3/1/2018 3/16/2018 0.000000 0.00 1,830.24 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 842587107 20180216P000080 26,017.000 SOUTHERN CO/THE CASH DIVIDEND
0.. 2/16/2018 2/16/2018 3/6/2018 0.000000 0.00 15,089.86 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 844741108 20180306P000080 7,470.000 SOUTHWEST AIRLINES CO CASH
DIVIDEN.. 3/6/2018 3/6/2018 3/28/2018 0.000000 0.00 933.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 854502101 20180308P000160 6,891.000 STANLEY BLACK & DECKER INC CASH DI.. 3/8/2018 3/8/2018 3/20/2018 0.000000 0.00 4,341.33 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 855244109 20180207P000040 5,947.000 STARBUCKS CORP CASH DIVIDEND
03.. 2/7/2018 2/7/2018 2/23/2018 0.000000 0.00 1,784.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 857477103 20180329P000090 5,986.000 STATE STREET CORP CASH DIVIDEND
.. 3/29/2018 3/29/2018 4/16/2018 0.000000 0.00 2,514.12 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 858119100 20180328P000220 6,915.000 STEEL DYNAMICS INC CASH DIVIDEND
.. 3/28/2018 3/28/2018 4/13/2018 0.000000 0.00 1,296.56 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 863667101 20180328P000230 4,393.000 STRYKER CORP CASH DIVIDEND
047% 3/28/2018 3/28/2018 4/30/2018 0.000000 0.00 2,064.71 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 867914103 20180227P000120 11,781.000 SUNTRUST BANKS INC CASH DIVIDEND
.. 2/27/2018 2/27/2018 3/15/2018 0.000000 0.00 4,712.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 871503108 20180221P000060 25,091.000 SYMANTEC CORP CASH DIVIDEND
007.. 2/21/2018 2/21/2018 3/14/2018 0.000000 0.00 1,881.83 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 87165B103 20180202P000050 7,953.000 SYNCHRONY FINANCIAL CASH DIVIDEND
.. 2/2/2018 2/2/2018 2/15/2018 0.000000 0.00 1,192.95 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 871829107 20180104P000060 8,086.000 SYSCO CORP CASH DIVIDEND       036% 1/4/2018 1/4/2018 1/26/2018 0.000000 0.00 2,910.96 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 87236Y108 20180205P000010 15,195.000 TD AMERITRADE HOLDING CORP CASH
D.. 2/5/2018 2/5/2018 2/20/2018 0.000000 0.00 3,190.95 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 872540109 20180214P000130 5,724.000 TJX COS INC/THE CASH DIVIDEND       0.. 2/14/2018 2/14/2018 3/8/2018 0.000000 0.00 1,788.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 876030107 20180308P000170 6,825.000 TAPESTRY INC CASH DIVIDEND       033% 3/8/2018 3/8/2018 4/2/2018 0.000000 0.00 2,303.44 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 87612E106 20180220P000090 14,567.000 TARGET CORP CASH DIVIDEND       062% 2/20/2018 2/20/2018 3/10/2018 0.000000 0.00 9,031.54 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 87612G101 20180131P000090 5,077.000 TARGA RESOURCES CORP CASH DIVIDE.. 1/31/2018 1/31/2018 2/15/2018 0.000000 0.00 4,620.07 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 882508104 20180130P000060 4,794.000 TEXAS INSTRUMENTS INC CASH
DIVIDEN.. 1/30/2018 1/30/2018 2/12/2018 0.000000 0.00 2,972.28 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 883203101 20180309P000070 6,232.000 TEXTRON INC CASH DIVIDEND       002% 3/9/2018 3/9/2018 4/1/2018 0.000000 0.00 124.64 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 883556102 20180314P000190 3,669.000 THERMO FISHER SCIENTIFIC INC CASH
DI.. 3/14/2018 3/14/2018 4/16/2018 0.000000 0.00 623.73 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 88579Y101 20180215P000100 2,270.000 3M CO CASH DIVIDEND       136% 2/15/2018 2/15/2018 3/12/2018 0.000000 0.00 3,087.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 886547108 20180319P000020 12,051.000 TIFFANY & CO CASH DIVIDEND       050% 3/19/2018 3/19/2018 4/10/2018 0.000000 0.00 6,025.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 887317303 20180109P000080 4,757.000 TIME WARNER INC CASH DIVIDEND
04.. 1/9/2018 1/9/2018 2/1/2018 0.000000 0.00 1,914.69 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 891027104 20180104P000070 8,309.000 TORCHMARK CORP CASH DIVIDEND
0.. 1/4/2018 1/4/2018 2/1/2018 0.000000 0.00 1,246.35 0.00

Transaction Detail

KRS INTERNAL EQUITY - KR2F10110002 Period :  1/1/2018 to 3/31/2018
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 891906109 20180321P000040 15,582.000 TOTAL SYSTEM SERVICES INC CASH
DIVI.. 3/21/2018 3/21/2018 4/2/2018 0.000000 0.00 2,025.66 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 892356106 20180223P000060 2,428.000 TRACTOR SUPPLY CO CASH DIVIDEND
.. 2/23/2018 2/23/2018 3/13/2018 0.000000 0.00 655.56 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 89417E109 20180308P000180 3,509.000 TRAVELERS COS INC/THE CASH
DIVIDEN.. 3/8/2018 3/8/2018 3/30/2018 0.000000 0.00 2,526.48 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 90130A101 20180313P000050 6,158.000 TWENTY-FIRST CENTURY FOX INC CASH
.. 3/13/2018 3/13/2018 4/18/2018 0.000000 0.00 1,108.44 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 902494103 20180228P000150 14,138.000 TYSON FOODS INC CASH DIVIDEND
03.. 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 4,241.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 902653104 20180109P000090 21,093.000 UDR INC CASH DIVIDEND       031% 1/9/2018 1/9/2018 1/31/2018 0.000000 0.00 6,538.83 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 902973304 20180328P000240 11,908.000 US BANCORP CASH DIVIDEND       030% 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 3,572.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 907818108 20180227P000130 4,878.000 UNION PACIFIC CORP CASH DIVIDEND
.. 2/27/2018 2/27/2018 3/30/2018 0.000000 0.00 3,560.94 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 911312106 20180216P000090 2,495.000 UNITED PARCEL SERVICE INC CASH
DIVI.. 2/16/2018 2/16/2018 3/7/2018 0.000000 0.00 2,270.45 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 913017109 20180215P000110 1,585.000 UNITED TECHNOLOGIES CORP CASH
DIVI.. 2/15/2018 2/15/2018 3/10/2018 0.000000 0.00 1,109.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 91324P102 20180308P000190 4,740.000 UNITEDHEALTH GROUP INC CASH
DIVIDE.. 3/8/2018 3/8/2018 3/20/2018 0.000000 0.00 3,555.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 913903100 20180228P000160 6,533.000 UNIVERSAL HEALTH SERVICES INC
CASH.. 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 653.30 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 91529Y106 20180126P000010 14,238.000 UNUM GROUP CASH DIVIDEND       023% 1/26/2018 1/26/2018 2/16/2018 0.000000 0.00 3,274.74 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 918204108 20180308P000200 2,734.000 VF CORP CASH DIVIDEND       046% 3/8/2018 3/8/2018 3/19/2018 0.000000 0.00 1,257.64 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 91913Y100 20180212P000020 14,894.000 VALERO ENERGY CORP CASH DIVIDEND
.. 2/12/2018 2/12/2018 3/6/2018 0.000000 0.00 11,915.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 92276F100 20180329P000100 3,875.000 VENTAS INC CASH DIVIDEND       079% 3/29/2018 3/29/2018 4/12/2018 0.000000 0.00 3,061.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 92339V100 20180328P000250 76,917.000 VEREIT INC CASH DIVIDEND       013% 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 10,576.09 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 92343V104 20180109P000100 6,295.000 VERIZON COMMUNICATIONS INC CASH
DI.. 1/9/2018 1/9/2018 2/1/2018 0.000000 0.00 3,714.05 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 92826C839 20180215P000120 4,912.000 VISA INC CASH DIVIDEND       021% 2/15/2018 2/15/2018 3/6/2018 0.000000 0.00 1,031.52 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 929042109 20180126P000020 4,457.000 VORNADO REALTY TRUST CASH
DIVIDEN.. 1/26/2018 1/26/2018 2/15/2018 0.000000 0.00 2,807.91 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 929160109 20180222P000140 6,203.000 VULCAN MATERIALS CO CASH DIVIDEND
.. 2/22/2018 2/22/2018 3/9/2018 0.000000 0.00 1,736.84 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 92939U106 20180213P000040 29,275.000 WEC ENERGY GROUP INC CASH
DIVIDEN.. 2/13/2018 2/13/2018 3/1/2018 0.000000 0.00 16,174.44 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 931142103 20180308P000210 20,915.000 WALMART INC CASH DIVIDEND       052% 3/8/2018 3/8/2018 4/2/2018 0.000000 0.00 10,875.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 931427108 20180214P000140 7,497.000 WALGREENS BOOTS ALLIANCE INC
CASH.. 2/14/2018 2/14/2018 3/12/2018 0.000000 0.00 2,998.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 94106L109 20180308P000220 11,080.000 WASTE MANAGEMENT INC CASH
DIVIDEN.. 3/8/2018 3/8/2018 3/23/2018 0.000000 0.00 5,152.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 949746101 20180201P000140 8,889.000 WELLS FARGO & CO CASH DIVIDEND
.. 2/1/2018 2/1/2018 3/1/2018 0.000000 0.00 3,466.71 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 95040Q104 20180212P000030 5,461.000 WELLTOWER INC CASH DIVIDEND       0.. 2/12/2018 2/12/2018 2/21/2018 0.000000 0.00 4,751.07 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 95709T100 20180308P000230 14,346.000 WESTAR ENERGY INC CASH DIVIDEND
.. 3/8/2018 3/8/2018 4/2/2018 0.000000 0.00 5,738.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 958102105 20180328P000260 9,036.000 WESTERN DIGITAL CORP CASH
DIVIDEND.. 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 4,518.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 959802109 20180315P000080 9,004.000 WESTERN UNION CO/THE CASH
DIVIDEN.. 3/15/2018 3/15/2018 3/30/2018 0.000000 0.00 1,710.76 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 96145D105 20180215P000130 9,411.000 WESTROCK CO CASH DIVIDEND       043% 2/15/2018 2/15/2018 2/26/2018 0.000000 0.00 4,046.73 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 962166104 20180301P000120 4,739.000 WEYERHAEUSER CO CASH DIVIDEND
.. 3/1/2018 3/1/2018 3/23/2018 0.000000 0.00 1,516.48 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 963320106 20180301P000130 1,698.000 WHIRLPOOL CORP CASH DIVIDEND
11.. 3/1/2018 3/1/2018 3/15/2018 0.000000 0.00 1,867.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 98310W108 20180314P000200 4,317.000 WYNDHAM WORLDWIDE CORP CASH
DIVI.. 3/14/2018 3/14/2018 3/30/2018 0.000000 0.00 2,849.22 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 983134107 20180214P000150 3,739.000 WYNN RESORTS LTD CASH DIVIDEND
.. 2/14/2018 2/14/2018 2/27/2018 0.000000 0.00 1,869.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 98389B100 20180314P000210 40,503.000 XCEL ENERGY INC CASH DIVIDEND
03.. 3/14/2018 3/14/2018 4/20/2018 0.000000 0.00 15,391.14 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 983919101 20180206P000060 7,631.000 XILINX INC CASH DIVIDEND       035% 2/6/2018 2/6/2018 2/22/2018 0.000000 0.00 2,670.85 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 98419M100 20180214P000160 12,673.000 XYLEM INC/NY CASH DIVIDEND       021% 2/14/2018 2/14/2018 3/15/2018 0.000000 0.00 2,661.33 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 988498101 20180213P000050 10,002.000 YUM! BRANDS INC CASH DIVIDEND
03.. 2/13/2018 2/13/2018 3/9/2018 0.000000 0.00 3,600.72 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 98956P102 20180328P000270 7,210.000 ZIMMER BIOMET HOLDINGS INC CASH DI.. 3/28/2018 3/28/2018 4/30/2018 0.000000 0.00 1,730.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 989701107 20180214P000170 9,300.000 ZIONS BANCORPORATION CASH
DIVIDEN.. 2/14/2018 2/14/2018 2/22/2018 0.000000 0.00 1,860.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA 98978V103 20180118P000040 18,118.000 ZOETIS INC CASH DIVIDEND       012% 1/18/2018 1/18/2018 3/1/2018 0.000000 0.00 2,282.87 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G0177J108 20180227P000010 2,654.000 ALLERGAN PLC CASH DIVIDEND       072% 2/27/2018 2/27/2018 3/28/2018 0.000000 0.00 1,910.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G02602103 20180328P000010 11,050.000 AMDOCS LTD CASH DIVIDEND       025% 3/28/2018 3/28/2018 4/20/2018 0.000000 0.00 2,762.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G0408V102 20180131P000010 5,875.000 AON PLC CASH DIVIDEND       036% 1/31/2018 1/31/2018 2/15/2018 0.000000 0.00 2,115.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G16962105 20180215P000010 14,386.000 BUNGE LTD CASH DIVIDEND       046% 2/15/2018 2/15/2018 3/2/2018 0.000000 0.00 6,617.56 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G29183103 20180309P000010 4,198.000 EATON CORP PLC CASH DIVIDEND
06.. 3/9/2018 3/9/2018 3/23/2018 0.000000 0.00 2,770.68 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G3223R108 20180306P000010 4,814.000 EVEREST RE GROUP LTD CASH DIVIDEN.. 3/6/2018 3/6/2018 3/21/2018 0.000000 0.00 6,258.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G47791101 20180308P000010 6,100.000 INGERSOLL-RAND PLC CASH DIVIDEND
.. 3/8/2018 3/8/2018 3/30/2018 0.000000 0.00 2,745.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G491BT108 20180214P000010 10,550.000 INVESCO LTD CASH DIVIDEND       029% 2/14/2018 2/14/2018 3/2/2018 0.000000 0.00 3,059.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G5960L103 20180322P000010 6,382.000 MEDTRONIC PLC CASH DIVIDEND
046% 3/22/2018 3/22/2018 4/13/2018 0.000000 0.00 2,935.72 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G5960L103 20180322S000341 306.. 2,681.000 MEDTRONIC PLC LATE POSTING
DIVIDEN.. 3/22/2018 3/22/2018 4/13/2018 0.000000 0.00 1,233.26 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G6095L109 20180202P000010 1,846.000 APTIV PLC CASH DIVIDEND       022% 2/2/2018 2/2/2018 2/14/2018 0.000000 0.00 406.12 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G6095L109 20180214A000330 1,846.000 APTIV PLC 2/2/2018 2/2/2018 2/14/2018 0.000000 0.00 18.48 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G6518L108 20180306P000020 9,188.000 NIELSEN HOLDINGS PLC CASH DIVIDEND
.. 3/6/2018 3/6/2018 3/21/2018 0.000000 0.00 3,123.92 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G7945M107 20180320P000010 7,110.000 SEAGATE TECHNOLOGY PLC CASH
DIVID.. 3/20/2018 3/20/2018 4/4/2018 0.000000 0.00 4,479.30 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G7S00T104 20180125P000010 6,926.000 PENTAIR PLC CASH DIVIDEND       035% 1/25/2018 1/25/2018 2/9/2018 0.000000 0.00 2,424.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G96629103 20180328P000020 5,474.000 WILLIS TOWERS WATSON PLC CASH
DIVI.. 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 3,284.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G97822103 20180301P000010 5,852.000 PERRIGO CO PLC CASH DIVIDEND
019.. 3/1/2018 3/1/2018 3/20/2018 0.000000 0.00 1,111.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA G98294104 20180314P000010 21,460.000 XL GROUP LTD CASH DIVIDEND       022% 3/14/2018 3/14/2018 4/2/2018 0.000000 0.00 4,721.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA H1467J104 20180328P000030 5,608.000 CHUBB LTD CASH DIVIDEND       071% 3/28/2018 3/28/2018 4/20/2018 0.000000 0.00 3,981.68 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA H84989104 20180222P000010 6,421.000 TE CONNECTIVITY LTD CASH DIVIDEND
.. 2/22/2018 2/22/2018 3/9/2018 0.000000 0.00 2,568.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA V7780T103 20180306P000030 8,367.000 ROYAL CARIBBEAN CRUISES LTD CASH
D.. 3/6/2018 3/6/2018 4/5/2018 0.000000 0.00 5,020.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DA Y09827109 20180321P000010 647.000 BROADCOM LTD CASH DIVIDEND
175% 3/21/2018 3/21/2018 3/29/2018 0.000000 0.00 1,132.25 0.00

DIVIDENDS 4,089,617.000 1,478,551.02 1,478,551.02 0.00

U.S. DOLLAR 4,089,617.000 1,478,551.02 1,478,551.02 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 001055102 20180301S000300 5,916.000 AFLAC INC 3/1/2018 2/20/2018 3/1/2018 0.000000 3,076.32 3,076.32 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 00206R102 20180201S000040 23,515.000 AT&T INC 2/1/2018 1/9/2018 2/1/2018 0.000000 11,757.50 11,757.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 002824100 20180215S000200 18,406.000 ABBOTT LABORATORIES 2/15/2018 1/11/2018 2/15/2018 0.000000 5,153.68 5,153.68 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 00287Y109 20180215S000180 3,317.000 ABBVIE INC 2/15/2018 1/11/2018 2/15/2018 0.000000 2,355.07 2,355.07 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 00751Y106 20180105S000040 2,174.000 ADVANCE AUTO PARTS INC 1/5/2018 12/21/2017 1/5/2018 0.000000 130.44 130.44 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 00751Y106 20180105S000050 106.000 ADVANCE AUTO PARTS INC 1/5/2018 12/21/2017 1/5/2018 0.000000 6.36 6.36 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 00817Y108 20180126S000070 12,769.000 AETNA INC 1/26/2018 1/10/2018 1/26/2018 0.000000 6,384.50 6,384.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 008252108 20180223S000080 2,527.000 AFFILIATED MANAGERS GROUP INC 2/23/2018 2/7/2018 2/23/2018 0.000000 758.10 758.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 00846U101 20180124S000030 10,223.000 AGILENT TECHNOLOGIES INC 1/24/2018 12/29/2017 1/24/2018 0.000000 1,523.23 1,523.23 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 009158106 20180212S000040 1,493.000 AIR PRODUCTS & CHEMICALS INC 2/12/2018 12/29/2017 2/12/2018 0.000000 1,418.35 1,418.35 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 011659109 20180308S000260 4,055.000 ALASKA AIR GROUP INC 3/8/2018 2/16/2018 3/8/2018 0.000000 1,297.60 1,297.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 011659109 20180308S000280 329.000 ALASKA AIR GROUP INC 3/8/2018 2/16/2018 3/8/2018 0.000000 105.28 105.28 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 012653101 20180102S000170 4,956.000 ALBEMARLE CORP 1/2/2018 12/14/2017 1/2/2018 0.000000 1,585.92 1,585.92 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 015271109 20180116S000060 4,468.000 ALEXANDRIA REAL ESTATE EQUITIE 1/16/2018 12/28/2017 1/15/2018 0.000000 4,021.20 4,021.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 017175100 20180315S000450 1,272.000 ALLEGHANY CORP 3/15/2018 3/2/2018 3/15/2018 0.000000 12,720.00 12,720.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 018581108 20180320S000070 1,234.000 ALLIANCE DATA SYSTEMS CORP 3/20/2018 2/13/2018 3/20/2018 0.000000 703.38 703.38 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 018802108 20180215S000330 33,809.000 ALLIANT ENERGY CORP 2/15/2018 1/30/2018 2/15/2018 0.000000 11,326.02 11,326.02 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 020002101 20180102S000100 11,320.000 ALLSTATE CORP/THE 1/2/2018 11/29/2017 1/2/2018 0.000000 4,188.40 4,188.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 02005N100 20180215S000210 41,745.000 ALLY FINANCIAL INC 2/15/2018 1/31/2018 2/15/2018 0.000000 5,426.85 5,426.85 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 02209S103 20180110S000080 11,985.000 ALTRIA GROUP INC 1/10/2018 12/20/2017 1/10/2018 0.000000 7,910.10 7,910.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 023608102 20180329S000110 22,892.000 AMEREN CORP 3/29/2018 3/13/2018 3/29/2018 0.000000 10,473.09 10,473.09 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 025537101 20180309S000120 16,401.000 AMERICAN ELECTRIC POWER CO INC 3/9/2018 2/8/2018 3/9/2018 0.000000 10,168.62 10,168.62 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 025816109 20180209S000080 9,310.000 AMERICAN EXPRESS CO 2/9/2018 1/4/2018 2/9/2018 0.000000 3,258.50 3,258.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 026874784 20180329S000160 11,721.000 AMERICAN INTERNATIONAL GROUP I 3/29/2018 3/14/2018 3/29/2018 0.000000 3,750.72 3,750.72 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 03027X100 20180116S000150 3,376.000 AMERICAN TOWER CORP 1/16/2018 12/27/2017 1/16/2018 0.000000 2,363.20 2,363.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 030420103 20180301S000140 15,500.000 AMERICAN WATER WORKS CO INC 3/1/2018 2/6/2018 3/1/2018 0.000000 6,432.50 6,432.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 03076C106 20180228S000190 2,744.000 AMERIPRISE FINANCIAL INC 2/28/2018 2/15/2018 2/28/2018 0.000000 2,277.52 2,277.52 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 031100100 20180329S000120 9,571.000 AMETEK INC 3/29/2018 3/15/2018 3/29/2018 0.000000 1,339.94 1,339.94 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 031162100 20180308S000300 1,834.000 AMGEN INC 3/8/2018 2/14/2018 3/8/2018 0.000000 2,420.88 2,420.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 032095101 20180110S000030 9,142.000 AMPHENOL CORP 1/10/2018 12/15/2017 1/10/2018 0.000000 1,736.98 1,736.98 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 032654105 20180320S000050 2,037.000 ANALOG DEVICES INC 3/20/2018 3/8/2018 3/20/2018 0.000000 977.76 977.76 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 03349M105 20180315S000420 8,913.000 ANDEAVOR 3/15/2018 2/27/2018 3/15/2018 0.000000 5,258.67 5,258.67 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 035710409 20180131S000130 187,846.000 ANNALY CAPITAL MANAGEMENT INC 1/31/2018 12/28/2017 1/31/2018 0.000000 56,353.80 56,353.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 036752103 20180323S002500 9,405.000 ANTHEM INC 3/23/2018 3/8/2018 3/23/2018 0.000000 7,053.75 7,053.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 037833100 20180215S000270 2,357.000 APPLE INC 2/15/2018 2/9/2018 2/15/2018 0.000000 1,484.91 1,484.91 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 038222105 20180314S000240 3,442.000 APPLIED MATERIALS INC 3/14/2018 2/20/2018 3/14/2018 0.000000 344.20 344.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 03965L100 20180226S000040 18,081.000 ARCONIC INC 2/26/2018 2/1/2018 2/25/2018 0.000000 1,084.86 1,084.86 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 052800109 20180308S000250 7,128.000 AUTOLIV INC 3/8/2018 2/21/2018 3/8/2018 0.000000 4,276.80 4,276.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 053015103 20180102S000080 3,977.000 AUTOMATIC DATA PROCESSING INC 1/2/2018 12/7/2017 1/1/2018 0.000000 2,505.51 2,505.51 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 053484101 20180116S000140 2,634.000 AVALONBAY COMMUNITIES INC 1/16/2018 12/28/2017 1/16/2018 0.000000 3,740.28 3,740.28 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 054937107 20180301S000180 17,918.000 BB&T CORP 3/1/2018 2/8/2018 3/1/2018 0.000000 5,912.94 5,912.94 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 054937107 20180320S000040 16,574.000 BB&T CORP 3/20/2018 3/5/2018 3/20/2018 0.000000 745.83 745.83 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 05722G100 20180216S000110 6,755.000 BAKER HUGHES A GE CO 2/16/2018 2/2/2018 2/16/2018 0.000000 1,215.90 1,215.90 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 058498106 20180315S000130 15,808.000 BALL CORP 3/15/2018 2/28/2018 3/15/2018 0.000000 1,580.80 1,580.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 064058100 20180209S000120 16,901.000 BANK OF NEW YORK MELLON CORP/T 2/9/2018 1/29/2018 2/9/2018 0.000000 4,056.24 4,056.24 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 071813109 20180102S000160 23,887.000 BAXTER INTERNATIONAL INC 1/2/2018 11/30/2017 1/2/2018 0.000000 3,821.92 3,821.92 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 09247X101 20180322S000040 660.000 BLACKROCK INC 3/22/2018 3/6/2018 3/22/2018 0.000000 1,900.80 1,900.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 097023105 20180302S000180 2,862.000 BOEING CO/THE 3/2/2018 2/8/2018 3/2/2018 0.000000 4,894.02 4,894.02 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 099724106 20180315S000280 12,090.000 BORGWARNER INC 3/15/2018 2/28/2018 3/15/2018 0.000000 2,055.30 2,055.30 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 101121101 20180130S000070 1,376.000 BOSTON PROPERTIES INC 1/30/2018 12/28/2017 1/30/2018 0.000000 1,100.80 1,100.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 11133T103 20180103S000030 4,613.000 BROADRIDGE FINANCIAL SOLUTIONS 1/3/2018 12/14/2017 1/3/2018 0.000000 1,683.75 1,683.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 115637209 20180102S000210 9,215.000 BROWN-FORMAN CORP 1/2/2018 12/6/2017 1/2/2018 0.000000 1,819.96 1,819.96 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 124857202 20180102S000090 3,994.000 CBS CORP 1/2/2018 12/8/2017 1/1/2018 0.000000 718.92 718.92 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 12503M108 20180316S000090 4,618.000 CBOE GLOBAL MARKETS INC 3/16/2018 3/1/2018 3/16/2018 0.000000 1,246.86 1,246.86 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 12508E101 20180329S000220 4,265.000 CDK GLOBAL INC 3/29/2018 2/28/2018 3/29/2018 0.000000 639.75 639.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 12514G108 20180312S000130 3,802.000 CDW CORP/DE 3/12/2018 2/23/2018 3/12/2018 0.000000 798.42 798.42 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 125581801 20180223S000070 13,529.000 CIT GROUP INC 2/23/2018 2/8/2018 2/23/2018 0.000000 2,164.64 2,164.64 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 12572Q105 20180116A000350 0.000 CME GROUP INC 1/16/2018 12/27/2017 1/16/2018 0.000000 48,342.00 48,342.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 12572Q105 20180326S000020 13,083.000 CME GROUP INC 3/26/2018 3/8/2018 3/26/2018 0.000000 9,158.10 9,158.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 125896100 20180228S000200 34,103.000 CMS ENERGY CORP 2/28/2018 2/15/2018 2/28/2018 0.000000 12,191.82 12,191.82 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 126408103 20180315S000180 6,774.000 CSX CORP 3/15/2018 2/28/2018 3/15/2018 0.000000 1,490.28 1,490.28 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 126650100 20180202S000070 8,979.000 CVS HEALTH CORP 2/2/2018 1/23/2018 2/2/2018 0.000000 4,489.50 4,489.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 12673P105 20180313S000080 14,856.000 CA INC 3/13/2018 2/21/2018 3/13/2018 0.000000 3,788.28 3,788.28 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 127097103 20180207S000050 11,943.000 CABOT OIL & GAS CORP 2/7/2018 1/23/2018 2/7/2018 0.000000 716.58 716.58 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 134429109 20180129S000030 15,398.000 CAMPBELL SOUP CO 1/29/2018 1/9/2018 1/29/2018 0.000000 5,389.30 5,389.30 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 14040H105 20180223S000110 2,506.000 CAPITAL ONE FINANCIAL CORP 2/23/2018 2/9/2018 2/23/2018 0.000000 1,002.40 1,002.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 14149Y108 20180116S000070 4,890.000 CARDINAL HEALTH INC 1/16/2018 12/29/2017 1/15/2018 0.000000 2,261.14 2,261.14 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 143658300 20180316S000080 11,537.000 CARNIVAL CORP 3/16/2018 2/22/2018 3/16/2018 0.000000 5,191.65 5,191.65 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 149123101 20180220S000110 1,569.000 CATERPILLAR INC 2/20/2018 1/19/2018 2/20/2018 0.000000 1,223.82 1,223.82 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 150870103 20180302S000190 6,537.000 CELANESE CORP 3/2/2018 2/16/2018 3/2/2018 0.000000 3,007.02 3,007.02 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 15189T107 20180308S000240 46,445.000 CENTERPOINT ENERGY INC 3/8/2018 2/14/2018 3/8/2018 0.000000 12,888.49 12,888.49 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 156700106 20180316S000140 18,765.000 CENTURYLINK INC 3/16/2018 3/2/2018 3/16/2018 0.000000 10,133.10 10,133.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 166764100 20180312S000110 3,077.000 CHEVRON CORP 3/12/2018 2/15/2018 3/12/2018 0.000000 3,446.24 3,446.24 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 171340102 20180301S000360 12,916.000 CHURCH & DWIGHT CO INC 3/1/2018 2/14/2018 3/1/2018 0.000000 2,809.23 2,809.23 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 171798101 20180301S000160 2,301.000 CIMAREX ENERGY CO 3/1/2018 2/14/2018 3/1/2018 0.000000 184.08 184.08 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 172062101 20180116S000090 10,181.000 CINCINNATI FINANCIAL CORP 1/16/2018 12/19/2017 1/16/2018 0.000000 5,090.50 5,090.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 17275R102 20180124S000070 12,124.000 CISCO SYSTEMS INC 1/24/2018 1/4/2018 1/24/2018 0.000000 3,515.96 3,515.96 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 172967424 20180223S000130 5,512.000 CITIGROUP INC 2/23/2018 2/2/2018 2/23/2018 0.000000 1,763.84 1,763.84 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 174610105 20180215S000310 40,617.000 CITIZENS FINANCIAL GROUP INC 2/15/2018 1/31/2018 2/15/2018 0.000000 8,935.74 8,935.74 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 189054109 20180209S000090 8,986.000 CLOROX CO/THE 2/9/2018 1/23/2018 2/9/2018 0.000000 7,548.24 7,548.24 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 192446102 20180228S000210 3,535.000 COGNIZANT TECHNOLOGY SOLUTIONS 2/28/2018 2/21/2018 2/28/2018 0.000000 707.00 707.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 194162103 20180215S000340 3,176.000 COLGATE-PALMOLIVE CO 2/15/2018 1/22/2018 2/15/2018 0.000000 1,270.40 1,270.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 20030N101 20180124S000020 19,079.000 COMCAST CORP 1/24/2018 1/2/2018 1/24/2018 0.000000 3,004.94 3,004.94 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 200340107 20180102S000250 19,913.000 COMERICA INC 1/2/2018 12/14/2017 1/1/2018 0.000000 5,973.90 5,973.90 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 205887102 20180301S000230 20,366.000 CONAGRA BRANDS INC 3/1/2018 1/29/2018 3/1/2018 0.000000 4,327.78 4,327.78 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 20825C104 20180301S000270 5,826.000 CONOCOPHILLIPS 3/1/2018 2/9/2018 3/1/2018 0.000000 1,660.41 1,660.41 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 209115104 20180315S000090 23,307.000 CONSOLIDATED EDISON INC 3/15/2018 2/13/2018 3/15/2018 0.000000 16,664.51 16,664.51 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 21036P108 20180223S000100 5,575.000 CONSTELLATION BRANDS INC 2/23/2018 2/8/2018 2/23/2018 0.000000 2,899.00 2,899.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 216648402 20180209S000160 6,004.000 COOPER COS INC/THE 2/9/2018 1/22/2018 2/9/2018 0.000000 180.12 180.12 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 219350105 20180329S000140 18,499.000 CORNING INC 3/29/2018 2/27/2018 3/29/2018 0.000000 3,329.82 3,329.82 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 22160K105 20180302S000150 1,511.000 COSTCO WHOLESALE CORP 3/2/2018 2/15/2018 3/2/2018 0.000000 755.50 755.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 222070203 20180315S000350 9,251.000 COTY INC 3/15/2018 2/27/2018 3/15/2018 0.000000 1,156.38 1,156.38 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DVC 222070203 20180315S000350 -9,251.000 COTY INC 3/15/2018 2/27/2018 3/15/2018 0.000000 -1,156.38 -1,156.38 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 231021106 20180308S000310 3,430.000 CUMMINS INC 3/8/2018 2/22/2018 3/8/2018 0.000000 3,704.40 3,704.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 23331A109 20180309S000190 17,018.000 DR HORTON INC 3/9/2018 2/22/2018 3/9/2018 0.000000 2,127.25 2,127.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 233331107 20180116S000030 16,007.000 DTE ENERGY CO 1/16/2018 12/15/2017 1/15/2018 0.000000 14,126.18 14,126.18 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 235851102 20180126S000060 9,633.000 DANAHER CORP 1/26/2018 12/28/2017 1/26/2018 0.000000 1,348.62 1,348.62 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 237194105 20180201S000080 11,211.000 DARDEN RESTAURANTS INC 2/1/2018 1/9/2018 2/1/2018 0.000000 7,062.93 7,062.93 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 244199105 20180201S000060 3,985.000 DEERE & CO 2/1/2018 12/28/2017 2/1/2018 0.000000 2,391.00 2,391.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 247361702 20180316S000120 6,301.000 DELTA AIR LINES INC 3/16/2018 2/22/2018 3/16/2018 0.000000 1,921.81 1,921.81 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 24906P109 20180112S000040 7,489.000 DENTSPLY SIRONA INC 1/12/2018 12/28/2017 1/12/2018 0.000000 655.29 655.29 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 24906P109 20180112S000080 300.000 DENTSPLY SIRONA INC 1/12/2018 12/28/2017 1/12/2018 0.000000 26.25 26.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 253868103 20180112S000050 11,986.000 DIGITAL REALTY TRUST INC 1/12/2018 12/14/2017 1/12/2018 0.000000 11,146.98 11,146.98 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 254687106 20180111S000090 5,975.000 WALT DISNEY CO/THE 1/11/2018 12/8/2017 1/11/2018 0.000000 5,019.00 5,019.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 254709108 20180308S000270 7,863.000 DISCOVER FINANCIAL SERVICES 3/8/2018 2/21/2018 3/8/2018 0.000000 2,752.05 2,752.05 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 25746U109 20180320S000060 4,164.000 DOMINION ENERGY INC 3/20/2018 3/1/2018 3/20/2018 0.000000 3,476.94 3,476.94 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 260003108 20180315S000210 5,516.000 DOVER CORP 3/15/2018 2/27/2018 3/15/2018 0.000000 2,592.52 2,592.52 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 26078J100 20180315S000310 12,867.000 DOWDUPONT INC 3/15/2018 2/27/2018 3/15/2018 0.000000 4,889.46 4,889.46 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 26138E109 20180104S000090 8,488.000 DR PEPPER SNAPPLE GROUP INC 1/4/2018 12/13/2017 1/4/2018 0.000000 4,923.04 4,923.04 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 264411505 20180228S000180 27,711.000 DUKE REALTY CORP 2/28/2018 2/14/2018 2/28/2018 0.000000 5,542.20 5,542.20 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 26441C204 20180316S000070 17,562.000 DUKE ENERGY CORP 3/16/2018 2/15/2018 3/16/2018 0.000000 15,630.18 15,630.18 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 26875P101 20180131S000160 3,922.000 EOG RESOURCES INC 1/31/2018 1/16/2018 1/31/2018 0.000000 656.94 656.94 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 26884L109 20180301S000170 12,290.000 EQT CORP 3/1/2018 2/13/2018 3/1/2018 0.000000 368.70 368.70 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 277432100 20180105S000010 6,716.000 EASTMAN CHEMICAL CO 1/5/2018 12/15/2017 1/5/2018 0.000000 3,760.96 3,760.96 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 278865100 20180116S000250 1,524.000 ECOLAB INC 1/16/2018 12/18/2017 1/16/2018 0.000000 624.84 624.84 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 281020107 20180131S000100 19,835.000 EDISON INTERNATIONAL 1/31/2018 12/28/2017 1/31/2018 0.000000 12,000.18 12,000.18 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 291011104 20180309S000150 5,257.000 EMERSON ELECTRIC CO 3/9/2018 2/15/2018 3/9/2018 0.000000 2,549.65 2,549.65 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 29364G103 20180301S000330 13,790.000 ENTERGY CORP 3/1/2018 2/7/2018 3/1/2018 0.000000 12,273.10 12,273.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 29444U700 20180321S000100 1,522.000 EQUINIX INC 3/21/2018 2/23/2018 3/21/2018 0.000000 3,470.16 3,470.16 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 29476L107 20180112S000010 5,821.000 EQUITY RESIDENTIAL 1/12/2018 12/29/2017 1/12/2018 0.000000 2,932.33 2,932.33 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 297178105 20180116S000160 5,585.000 ESSEX PROPERTY TRUST INC 1/16/2018 12/28/2017 1/16/2018 0.000000 9,773.75 9,773.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 30161N101 20180309S000100 32,375.000 EXELON CORP 3/9/2018 2/14/2018 3/9/2018 0.000000 11,169.38 11,169.38 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 30212P303 20180328S000290 1,611.000 EXPEDIA GROUP INC 3/28/2018 3/7/2018 3/28/2018 0.000000 483.30 483.30 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 30225T102 20180329S000150 7,471.000 EXTRA SPACE STORAGE INC 3/29/2018 3/14/2018 3/29/2018 0.000000 5,827.38 5,827.38 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 30231G102 20180309S000180 10,403.000 EXXON MOBIL CORP 3/9/2018 2/9/2018 3/9/2018 0.000000 8,010.31 8,010.31 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 302491303 20180118S000050 4,309.000 FMC CORP 1/18/2018 12/28/2017 1/18/2018 0.000000 710.99 710.99 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 311900104 20180227S000140 5,161.000 FASTENAL CO 2/27/2018 1/30/2018 2/27/2018 0.000000 1,909.57 1,909.57 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 313747206 20180116S000080 2,800.000 FEDERAL REALTY INVESTMENT TRUS 1/16/2018 12/29/2017 1/16/2018 0.000000 2,800.00 2,800.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 313747206 20180116S000180 658.000 FEDERAL REALTY INVESTMENT TRUS 1/16/2018 12/29/2017 1/16/2018 0.000000 658.00 658.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 31428X106 20180102S000220 2,739.000 FEDEX CORP 1/2/2018 12/8/2017 1/2/2018 0.000000 1,369.50 1,369.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 316773100 20180116S000200 34,694.000 FIFTH THIRD BANCORP 1/16/2018 12/28/2017 1/16/2018 0.000000 5,551.04 5,551.04 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 33616C100 20180208S000120 16,796.000 FIRST REPUBLIC BANK/CA 2/8/2018 1/24/2018 2/8/2018 0.000000 2,855.32 2,855.32 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 337932107 20180301S000320 26,604.000 FIRSTENERGY CORP 3/1/2018 2/6/2018 3/1/2018 0.000000 9,577.44 9,577.44 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 337932107 20180301S000340 2,562.000 FIRSTENERGY CORP 3/1/2018 2/6/2018 3/1/2018 0.000000 922.32 922.32 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 343412102 20180103S000020 6,056.000 FLUOR CORP 1/3/2018 12/4/2017 1/3/2018 0.000000 1,271.76 1,271.76 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 344849104 20180202S000060 10,673.000 FOOT LOCKER INC 2/2/2018 1/18/2018 2/2/2018 0.000000 3,308.63 3,308.63 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 34959J108 20180329S000190 3,555.000 FORTIVE CORP 3/29/2018 2/22/2018 3/29/2018 0.000000 248.85 248.85 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 34964C106 20180314S000230 2,809.000 FORTUNE BRANDS HOME & SECURITY 3/14/2018 2/22/2018 3/14/2018 0.000000 561.80 561.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 354613101 20180110S000050 8,515.000 FRANKLIN RESOURCES INC 1/10/2018 12/22/2017 1/10/2018 0.000000 1,958.45 1,958.45 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 36174X101 20180105S000030 19,930.000 GGP INC 1/5/2018 12/14/2017 1/5/2018 0.000000 4,384.60 4,384.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 363576109 20180316S000060 16,948.000 ARTHUR J GALLAGHER & CO 3/16/2018 3/1/2018 3/16/2018 0.000000 6,948.68 6,948.68 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 369550108 20180209S000130 2,855.000 GENERAL DYNAMICS CORP 2/9/2018 1/18/2018 2/9/2018 0.000000 2,398.20 2,398.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 369604103 20180125S000040 16,107.000 GENERAL ELECTRIC CO 1/25/2018 12/26/2017 1/25/2018 0.000000 1,932.84 1,932.84 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 370334104 20180201S000090 4,646.000 GENERAL MILLS INC 2/1/2018 1/9/2018 2/1/2018 0.000000 2,276.54 2,276.54 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 37045V100 20180323S002480 7,107.000 GENERAL MOTORS CO 3/23/2018 3/8/2018 3/23/2018 0.000000 2,700.66 2,700.66 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 372460105 20180102S000140 3,553.000 GENUINE PARTS CO 1/2/2018 12/7/2017 1/2/2018 0.000000 2,398.28 2,398.28 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 38141G104 20180329S000170 1,924.000 GOLDMAN SACHS GROUP INC/THE 3/29/2018 2/28/2018 3/29/2018 0.000000 1,443.00 1,443.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 382550101 20180301S000210 10,976.000 GOODYEAR TIRE & RUBBER CO/THE 3/1/2018 1/31/2018 3/1/2018 0.000000 1,536.64 1,536.64 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 384802104 20180301S000260 3,799.000 WW GRAINGER INC 3/1/2018 2/9/2018 3/1/2018 0.000000 4,862.72 4,862.72 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 40414L109 20180302S000170 13,922.000 HCP INC 3/2/2018 2/14/2018 3/2/2018 0.000000 5,151.14 5,151.14 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 40434L105 20180103S000040 15,786.000 HP INC 1/3/2018 12/12/2017 1/3/2018 0.000000 2,198.99 2,198.99 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 410345102 20180313S000090 18,105.000 HANESBRANDS INC 3/13/2018 2/16/2018 3/13/2018 0.000000 2,715.75 2,715.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 410345102 20180313S000120 1,468.000 HANESBRANDS INC 3/13/2018 2/16/2018 3/13/2018 0.000000 220.20 220.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 413875105 20180321S000070 7,263.000 HARRIS CORP 3/21/2018 3/7/2018 3/21/2018 0.000000 4,139.91 4,139.91 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 416515104 20180102S000120 14,143.000 HARTFORD FINANCIAL SERVICES GR 1/2/2018 11/30/2017 1/2/2018 0.000000 3,535.75 3,535.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 418056107 20180215S000150 591.000 HASBRO INC 2/15/2018 1/31/2018 2/15/2018 0.000000 336.87 336.87 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 418056107 20180215S000320 5,365.000 HASBRO INC 2/15/2018 1/31/2018 2/15/2018 0.000000 3,058.05 3,058.05 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 427866108 20180315S000400 8,366.000 HERSHEY CO/THE 3/15/2018 2/22/2018 3/15/2018 0.000000 5,488.10 5,488.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 42809H107 20180329S000260 3,580.000 HESS CORP 3/29/2018 3/16/2018 3/29/2018 0.000000 895.00 895.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 42809H107 20180329S000270 2,794.000 HESS CORP 3/29/2018 3/16/2018 3/29/2018 0.000000 698.50 698.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 42824C109 20180103S000010 12,650.000 HEWLETT PACKARD ENTERPRISE CO 1/3/2018 12/12/2017 1/3/2018 0.000000 948.75 948.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 43300A203 20180329S000250 8,528.000 HILTON WORLDWIDE HOLDINGS INC 3/29/2018 3/1/2018 3/29/2018 0.000000 1,279.20 1,279.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 437076102 20180322S000060 2,087.000 HOME DEPOT INC/THE 3/22/2018 3/7/2018 3/22/2018 0.000000 2,149.61 2,149.61 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 438516106 20180309S000170 2,863.000 HONEYWELL INTERNATIONAL INC 3/9/2018 2/22/2018 3/9/2018 0.000000 2,132.94 2,132.94 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 440452100 20180215S000160 25,459.000 HORMEL FOODS CORP 2/15/2018 1/11/2018 2/15/2018 0.000000 4,773.56 4,773.56 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 44107P104 20180116A000360 0.000 HOST HOTELS & RESORTS INC 1/15/2018 12/28/2017 1/15/2018 0.000000 7,137.50 7,137.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 444859102 20180126S000040 5,758.000 HUMANA INC 1/26/2018 12/28/2017 1/26/2018 0.000000 2,303.20 2,303.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 445658107 20180223S000120 4,192.000 JB HUNT TRANSPORT SERVICES INC 2/23/2018 2/8/2018 2/23/2018 0.000000 1,006.08 1,006.08 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 446150104 20180102S000060 98,475.000 HUNTINGTON BANCSHARES INC/OH 1/2/2018 12/15/2017 1/2/2018 0.000000 10,832.25 10,832.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 446413106 20180309S000110 1,749.000 HUNTINGTON INGALLS INDUSTRIES 3/9/2018 2/22/2018 3/9/2018 0.000000 1,259.28 1,259.28 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 452308109 20180110S000040 2,438.000 ILLINOIS TOOL WORKS INC 1/10/2018 12/28/2017 1/10/2018 0.000000 1,901.64 1,901.64 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 457187102 20180125S000030 3,418.000 INGREDION INC 1/25/2018 12/29/2017 1/25/2018 0.000000 2,050.80 2,050.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 458140100 20180301S000280 5,943.000 INTEL CORP 3/1/2018 2/6/2018 3/1/2018 0.000000 1,782.90 1,782.90 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 45866F104 20180329S000180 19,773.000 INTERCONTINENTAL EXCHANGE INC 3/29/2018 3/14/2018 3/29/2018 0.000000 4,745.52 4,745.52 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 459200101 20180312S000080 2,397.000 INTERNATIONAL BUSINESS MACHINE 3/12/2018 2/8/2018 3/10/2018 0.000000 3,595.50 3,595.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 459506101 20180108S000040 6,708.000 INTERNATIONAL FLAVORS & FRAGRA 1/8/2018 12/28/2017 1/8/2018 0.000000 4,628.52 4,628.52 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 460146103 20180315S000160 4,111.000 INTERNATIONAL PAPER CO 3/15/2018 2/20/2018 3/15/2018 0.000000 1,952.73 1,952.73 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 460690100 20180315S000260 5,223.000 INTERPUBLIC GROUP OF COS INC/T 3/15/2018 2/28/2018 3/15/2018 0.000000 1,096.83 1,096.83 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 460690100 20180315S000370 8,202.000 INTERPUBLIC GROUP OF COS INC/T 3/15/2018 2/28/2018 3/15/2018 0.000000 1,722.42 1,722.42 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 461202103 20180118S000060 3,192.000 INTUIT INC 1/18/2018 1/9/2018 1/18/2018 0.000000 1,244.88 1,244.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 46625H100 20180131S000150 14,791.000 JPMORGAN CHASE & CO 1/31/2018 1/4/2018 1/31/2018 0.000000 8,282.96 8,282.96 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 478160104 20180313S000110 4,839.000 JOHNSON & JOHNSON 3/13/2018 2/26/2018 3/13/2018 0.000000 4,064.76 4,064.76 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 48203R104 20180322S000050 17,732.000 JUNIPER NETWORKS INC 3/22/2018 2/28/2018 3/22/2018 0.000000 3,191.76 3,191.76 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 482480100 20180301S000200 7,243.000 KLA-TENCOR CORP 3/1/2018 2/14/2018 3/1/2018 0.000000 4,273.37 4,273.37 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 485170302 20180117S000010 6,019.000 KANSAS CITY SOUTHERN 1/17/2018 12/28/2017 1/17/2018 0.000000 2,166.84 2,166.84 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 487836108 20180315S000290 6,604.000 KELLOGG CO 3/15/2018 3/2/2018 3/15/2018 0.000000 3,566.16 3,566.16 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 493267108 20180315S000100 63,403.000 KEYCORP 3/15/2018 2/26/2018 3/15/2018 0.000000 6,657.32 6,657.32 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 494368103 20180103S000050 1,802.000 KIMBERLY-CLARK CORP 1/3/2018 12/7/2017 1/3/2018 0.000000 1,747.94 1,747.94 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 49446R109 20180116S000210 83.000 KIMCO REALTY CORP 1/16/2018 12/29/2017 1/16/2018 0.000000 23.24 23.24 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 49446R109 20180116S000220 19,931.000 KIMCO REALTY CORP 1/16/2018 12/29/2017 1/16/2018 0.000000 5,580.68 5,580.68 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 49456B101 20180215S000240 10,658.000 KINDER MORGAN INC/DE 2/15/2018 1/30/2018 2/15/2018 0.000000 1,332.25 1,332.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 500754106 20180323S002490 3,093.000 KRAFT HEINZ CO/THE 3/23/2018 3/8/2018 3/23/2018 0.000000 1,933.13 1,933.13 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 501044101 20180301S000240 15,643.000 KROGER CO/THE 3/1/2018 2/14/2018 3/1/2018 0.000000 1,955.38 1,955.38 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 501797104 20180309S000140 6,727.000 L BRANDS INC 3/9/2018 2/22/2018 3/9/2018 0.000000 4,036.20 4,036.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 502413107 20180315S000230 5,800.000 L3 TECHNOLOGIES INC 3/15/2018 2/28/2018 3/15/2018 0.000000 4,640.00 4,640.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 512807108 20180110S000070 3,260.000 LAM RESEARCH CORP 1/10/2018 12/5/2017 1/10/2018 0.000000 1,630.00 1,630.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 512807108 20180328S000280 2,860.000 LAM RESEARCH CORP 3/28/2018 3/6/2018 3/28/2018 0.000000 1,430.00 1,430.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 518439104 20180315S000240 9,840.000 ESTEE LAUDER COS INC/THE 3/15/2018 2/27/2018 3/15/2018 0.000000 3,739.20 3,739.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 521865204 20180326S000010 3,243.000 LEAR CORP 3/26/2018 3/6/2018 3/26/2018 0.000000 2,270.10 2,270.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 526057104 20180209S000170 11,721.000 LENNAR CORP 2/9/2018 1/25/2018 2/9/2018 0.000000 468.84 468.84 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 532457108 20180309S000080 6,641.000 ELI LILLY & CO 3/9/2018 2/14/2018 3/9/2018 0.000000 3,735.56 3,735.56 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 534187109 20180201S000030 9,453.000 LINCOLN NATIONAL CORP 2/1/2018 1/9/2018 2/1/2018 0.000000 3,119.49 3,119.49 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 539830109 20180323S002470 2,868.000 LOCKHEED MARTIN CORP 3/23/2018 2/28/2018 3/23/2018 0.000000 5,736.00 5,736.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 540424108 20180313S000100 16,858.000 LOEWS CORP 3/13/2018 2/27/2018 3/13/2018 0.000000 1,053.63 1,053.63 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 552953101 20180315S000170 10,007.000 MGM RESORTS INTERNATIONAL 3/15/2018 3/8/2018 3/15/2018 0.000000 1,200.84 1,200.84 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 55354G100 20180315S000150 3,789.000 MSCI INC 3/15/2018 2/15/2018 3/15/2018 0.000000 1,439.82 1,439.82 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 554382101 20180302S000140 7,651.000 MACERICH CO/THE 3/2/2018 2/20/2018 3/2/2018 0.000000 5,661.74 5,661.74 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 554382101 20180302S000210 6,762.000 MACERICH CO/THE 3/2/2018 2/20/2018 3/2/2018 0.000000 5,003.88 5,003.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 55616P104 20180102S000130 27,011.000 MACY'S INC 1/2/2018 12/14/2017 1/2/2018 0.000000 10,196.65 10,196.65 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 565849106 20180312S000040 22,653.000 MARATHON OIL CORP 3/12/2018 2/20/2018 3/12/2018 0.000000 1,132.65 1,132.65 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 56585A102 20180312S000030 10,392.000 MARATHON PETROLEUM CORP 3/12/2018 2/20/2018 3/12/2018 0.000000 4,780.32 4,780.32 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 571748102 20180215S000290 7,243.000 MARSH & MCLENNAN COS INC 2/15/2018 1/30/2018 2/15/2018 0.000000 2,716.13 2,716.13 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 573284106 20180329S000200 3,761.000 MARTIN MARIETTA MATERIALS INC 3/29/2018 3/2/2018 3/29/2018 0.000000 1,654.84 1,654.84 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 574599106 20180212S000050 10,435.000 MASCO CORP 2/12/2018 1/11/2018 2/12/2018 0.000000 1,095.68 1,095.68 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 57636Q104 20180209S000140 4,324.000 MASTERCARD INC 2/9/2018 1/8/2018 2/9/2018 0.000000 1,081.00 1,081.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 57772K101 20180315S000270 12,051.000 MAXIM INTEGRATED PRODUCTS INC 3/15/2018 2/28/2018 3/15/2018 0.000000 5,061.42 5,061.42 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 579780206 20180116S000260 7,246.000 MCCORMICK & CO INC/MD 1/16/2018 12/28/2017 1/16/2018 0.000000 3,767.92 3,767.92 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 580135101 20180315S000250 7,112.000 MCDONALD'S CORP 3/15/2018 2/28/2018 3/15/2018 0.000000 7,183.12 7,183.12 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 58733R102 20180116S000230 499.000 MERCADOLIBRE INC 1/16/2018 12/28/2017 1/16/2018 0.000000 74.85 74.85 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 58733R102 20180116S000240 673.000 MERCADOLIBRE INC 1/16/2018 12/28/2017 1/16/2018 0.000000 100.95 100.95 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 58933Y105 20180108S000060 12,667.000 MERCK & CO INC 1/8/2018 12/14/2017 1/8/2018 0.000000 6,080.16 6,080.16 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 59156R108 20180313S000070 7,458.000 METLIFE INC 3/13/2018 2/2/2018 3/13/2018 0.000000 2,983.20 2,983.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 594918104 20180308S000320 5,709.000 MICROSOFT CORP 3/8/2018 2/14/2018 3/8/2018 0.000000 2,397.78 2,397.78 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 595017104 20180306S000090 4,391.000 MICROCHIP TECHNOLOGY INC 3/6/2018 2/20/2018 3/6/2018 0.000000 1,593.93 1,593.93 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 59522J103 20180131S000140 6,377.000 MID-AMERICA APARTMENT COMMUNIT 1/31/2018 1/11/2018 1/31/2018 0.000000 5,882.78 5,882.78 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 60871R209 20180315S000340 7,674.000 MOLSON COORS BREWING CO 3/15/2018 3/2/2018 3/15/2018 0.000000 3,146.34 3,146.34 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 609207105 20180111S000060 9,799.000 MONDELEZ INTERNATIONAL INC 1/11/2018 12/28/2017 1/11/2018 0.000000 2,155.78 2,155.78 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 61166W101 20180126S000050 6,243.000 MONSANTO CO 1/26/2018 1/4/2018 1/26/2018 0.000000 3,371.22 3,371.22 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 615369105 20180312S000020 3,024.000 MOODY'S CORP 3/12/2018 2/16/2018 3/12/2018 0.000000 1,330.56 1,330.56 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 617446448 20180215S000280 8,134.000 MORGAN STANLEY 2/15/2018 1/30/2018 2/15/2018 0.000000 2,033.50 2,033.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 61945C103 20180315S000410 20,799.000 MOSAIC CO/THE 3/15/2018 2/28/2018 3/15/2018 0.000000 519.98 519.98 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 620076307 20180112S000020 12,746.000 MOTOROLA SOLUTIONS INC 1/12/2018 12/14/2017 1/12/2018 0.000000 6,627.92 6,627.92 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 64110D104 20180124S000040 19,943.000 NETAPP INC 1/24/2018 1/4/2018 1/24/2018 0.000000 3,988.60 3,988.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 651229106 20180315S000390 6,352.000 NEWELL BRANDS INC 3/15/2018 2/27/2018 3/15/2018 0.000000 1,460.96 1,460.96 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 651639106 20180322S000070 33,998.000 NEWMONT MINING CORP 3/22/2018 3/7/2018 3/22/2018 0.000000 4,759.72 4,759.72 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 65339F101 20180315S000360 11,057.000 NEXTERA ENERGY INC 3/15/2018 2/26/2018 3/15/2018 0.000000 12,273.27 12,273.27 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 654106103 20180102S000190 5,495.000 NIKE INC 1/2/2018 12/1/2017 1/2/2018 0.000000 1,099.00 1,099.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 65473P105 20180220S000180 33,183.000 NISOURCE INC 2/20/2018 2/8/2018 2/20/2018 0.000000 6,470.69 6,470.69 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 655044105 20180226S000050 10,581.000 NOBLE ENERGY INC 2/26/2018 2/9/2018 2/26/2018 0.000000 1,058.10 1,058.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 655844108 20180312S000050 5,245.000 NORFOLK SOUTHERN CORP 3/12/2018 2/1/2018 3/10/2018 0.000000 3,776.40 3,776.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 665859104 20180102S000040 12,008.000 NORTHERN TRUST CORP 1/2/2018 11/30/2017 1/1/2018 0.000000 5,043.36 5,043.36 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 666807102 20180321S000050 2,998.000 NORTHROP GRUMMAN CORP 3/21/2018 3/2/2018 3/21/2018 0.000000 3,297.80 3,297.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 670346105 20180209S000110 3,698.000 NUCOR CORP 2/9/2018 12/28/2017 2/9/2018 0.000000 1,405.24 1,405.24 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 67066G104 20180316S000110 1,285.000 NVIDIA CORP 3/16/2018 2/22/2018 3/16/2018 0.000000 192.75 192.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 674599105 20180116S000130 15,944.000 OCCIDENTAL PETROLEUM CORP 1/16/2018 12/8/2017 1/16/2018 0.000000 12,276.88 12,276.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 681919106 20180109S000110 2,251.000 OMNICOM GROUP INC 1/9/2018 12/18/2017 1/9/2018 0.000000 1,350.60 1,350.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 68389X105 20180124S000060 7,999.000 ORACLE CORP 1/24/2018 1/9/2018 1/24/2018 0.000000 1,519.81 1,519.81 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 693475105 20180205S000020 11,800.000 PNC FINANCIAL SERVICES GROUP I 2/5/2018 1/16/2018 2/5/2018 0.000000 8,850.00 8,850.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 693506107 20180312S000010 1,494.000 PPG INDUSTRIES INC 3/12/2018 2/15/2018 3/12/2018 0.000000 672.30 672.30 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 69351T106 20180102S000180 12,126.000 PPL CORP 1/2/2018 12/7/2017 1/2/2018 0.000000 4,789.77 4,789.77 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 693656100 20180328S000310 7,280.000 PVH CORP 3/28/2018 2/27/2018 3/28/2018 0.000000 273.00 273.00 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 693718108 20180104S000100 3,085.000 PACCAR INC 1/4/2018 12/13/2017 1/4/2018 0.000000 3,702.00 3,702.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 693718108 20180306S000100 3,196.000 PACCAR INC 3/6/2018 2/12/2018 3/6/2018 0.000000 799.00 799.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 695156109 20180112S000070 3,280.000 PACKAGING CORP OF AMERICA 1/12/2018 12/22/2017 1/12/2018 0.000000 2,066.40 2,066.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 701094104 20180302S000160 2,197.000 PARKER-HANNIFIN CORP 3/2/2018 2/8/2018 3/2/2018 0.000000 1,450.02 1,450.02 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 704326107 20180215S000220 6,871.000 PAYCHEX INC 2/15/2018 1/31/2018 2/15/2018 0.000000 3,435.50 3,435.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 713448108 20180108S000050 6,137.000 PEPSICO INC 1/8/2018 11/30/2017 1/8/2018 0.000000 4,940.29 4,940.29 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 717081103 20180301S000290 27,289.000 PFIZER INC 3/1/2018 2/1/2018 3/1/2018 0.000000 9,278.26 9,278.26 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 718172109 20180111S000070 5,461.000 PHILIP MORRIS INTERNATIONAL IN 1/11/2018 12/20/2017 1/11/2018 0.000000 116.87 116.87 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 718172109 20180111S000080 5,461.000 PHILIP MORRIS INTERNATIONAL IN 1/11/2018 12/20/2017 1/11/2018 0.000000 5,726.40 5,726.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 718546104 20180301S000350 2,092.000 PHILLIPS 66 3/1/2018 2/16/2018 3/1/2018 0.000000 1,464.40 1,464.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 723484101 20180301S000150 13,685.000 PINNACLE WEST CAPITAL CORP 3/1/2018 1/31/2018 3/1/2018 0.000000 9,511.08 9,511.08 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 74005P104 20180315S000220 3,971.000 PRAXAIR INC 3/15/2018 3/6/2018 3/15/2018 0.000000 3,276.08 3,276.08 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 74144T108 20180329S000240 3,796.000 T ROWE PRICE GROUP INC 3/29/2018 3/14/2018 3/29/2018 0.000000 2,657.20 2,657.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 74251V102 20180329S000130 8,287.000 PRINCIPAL FINANCIAL GROUP INC 3/29/2018 3/2/2018 3/29/2018 0.000000 4,226.37 4,226.37 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 742718109 20180215S000250 3,922.000 PROCTER & GAMBLE CO/THE 2/15/2018 1/18/2018 2/15/2018 0.000000 2,704.61 2,704.61 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 743315103 20180209S000150 20,615.000 PROGRESSIVE CORP/THE 2/9/2018 2/1/2018 2/9/2018 0.000000 23,185.69 23,185.69 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 74340W103 20180329S000230 9,510.000 PROLOGIS INC 3/29/2018 3/14/2018 3/29/2018 0.000000 4,564.80 4,564.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 744320102 20180315S000320 1,599.000 PRUDENTIAL FINANCIAL INC 3/15/2018 2/20/2018 3/15/2018 0.000000 1,439.10 1,439.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 74460D109 20180329S000210 950.000 PUBLIC STORAGE 3/29/2018 3/13/2018 3/29/2018 0.000000 1,900.00 1,900.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 747525103 20180321S000090 3,138.000 QUALCOMM INC 3/21/2018 2/27/2018 3/21/2018 0.000000 1,788.66 1,788.66 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 74834L100 20180124S000050 8,992.000 QUEST DIAGNOSTICS INC 1/24/2018 1/8/2018 1/24/2018 0.000000 4,046.40 4,046.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 754730109 20180117S000030 10,592.000 RAYMOND JAMES FINANCIAL INC 1/17/2018 1/2/2018 1/17/2018 0.000000 2,648.00 2,648.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 755111507 20180201S000050 6,081.000 RAYTHEON CO 2/1/2018 1/2/2018 2/1/2018 0.000000 4,849.60 4,849.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 756109104 20180112S000090 24,017.000 REALTY INCOME CORP 1/12/2018 12/29/2017 1/12/2018 0.000000 5,103.61 5,103.61 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 756109104 20180215S000260 2,816.000 REALTY INCOME CORP 2/15/2018 1/31/2018 2/15/2018 0.000000 616.70 616.70 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 756109104 20180215S000300 21,201.000 REALTY INCOME CORP 2/15/2018 1/31/2018 2/15/2018 0.000000 4,643.02 4,643.02 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 756109104 20180315S000380 22,215.000 REALTY INCOME CORP 3/15/2018 2/28/2018 3/15/2018 0.000000 4,865.09 4,865.09 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 758849103 20180302S000200 5,979.000 REGENCY CENTERS CORP 3/2/2018 2/16/2018 3/2/2018 0.000000 3,318.35 3,318.35 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 7591EP100 20180102S000070 109,654.000 REGIONS FINANCIAL CORP 1/2/2018 12/7/2017 1/2/2018 0.000000 9,868.86 9,868.86 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 760759100 20180116S000110 23,829.000 REPUBLIC SERVICES INC 1/16/2018 12/29/2017 1/16/2018 0.000000 8,221.01 8,221.01 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 761152107 20180315S000190 3,625.000 RESMED INC 3/15/2018 2/7/2018 3/15/2018 0.000000 1,268.75 1,268.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 761152107 20180315S000200 9,395.000 RESMED INC 3/15/2018 2/7/2018 3/15/2018 0.000000 3,288.25 3,288.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 773903109 20180312S000120 2,212.000 ROCKWELL AUTOMATION INC 3/12/2018 2/16/2018 3/12/2018 0.000000 1,847.02 1,847.02 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 774341101 20180305S000030 5,754.000 ROCKWELL COLLINS INC 3/5/2018 2/9/2018 3/5/2018 0.000000 1,898.82 1,898.82 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 776696106 20180123S000050 3,303.000 ROPER TECHNOLOGIES INC 1/23/2018 1/8/2018 1/23/2018 0.000000 1,362.49 1,362.49 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 78409V104 20180312S000090 2,399.000 S&P GLOBAL INC 3/12/2018 2/23/2018 3/12/2018 0.000000 1,199.50 1,199.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 78440X101 20180116S000270 2,738.000 SL GREEN REALTY CORP 1/16/2018 12/29/2017 1/16/2018 0.000000 2,224.63 2,224.63 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 78440X101 20180116S000280 2,301.000 SL GREEN REALTY CORP 1/16/2018 12/29/2017 1/16/2018 0.000000 1,869.56 1,869.56 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 80589M102 20180102S000150 15,726.000 SCANA CORP 1/2/2018 12/11/2017 1/1/2018 0.000000 9,632.18 9,632.18 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 806857108 20180112S000030 5,333.000 SCHLUMBERGER LTD 1/12/2018 12/5/2017 1/12/2018 0.000000 2,666.50 2,666.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 808513105 20180223S000090 18,024.000 CHARLES SCHWAB CORP/THE 2/23/2018 2/8/2018 2/23/2018 0.000000 1,802.40 1,802.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 81211K100 20180316S000100 6,934.000 SEALED AIR CORP 3/16/2018 3/1/2018 3/16/2018 0.000000 1,109.44 1,109.44 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 816851109 20180116S000040 3,313.000 SEMPRA ENERGY 1/16/2018 12/28/2017 1/15/2018 0.000000 2,724.94 2,724.94 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 824348106 20180309S000160 949.000 SHERWIN-WILLIAMS CO/THE 3/9/2018 2/23/2018 3/9/2018 0.000000 816.14 816.14 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 82968B103 20180228S000170 140,926.000 SIRIUS XM HOLDINGS INC 2/28/2018 2/6/2018 2/28/2018 0.000000 1,550.19 1,550.19 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 83088M102 20180315S000300 4,052.000 SKYWORKS SOLUTIONS INC 3/15/2018 2/21/2018 3/15/2018 0.000000 1,296.64 1,296.64 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 832696405 20180301S000220 8,077.000 JM SMUCKER CO/THE 3/1/2018 2/8/2018 3/1/2018 0.000000 6,300.06 6,300.06 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 833034101 20180316S000130 2,232.000 SNAP-ON INC 3/16/2018 3/1/2018 3/16/2018 0.000000 1,830.24 1,830.24 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 842587107 20180306S000110 24,065.000 SOUTHERN CO/THE 3/6/2018 2/16/2018 3/6/2018 0.000000 13,957.70 13,957.70 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 842587107 20180306S000120 1,952.000 SOUTHERN CO/THE 3/6/2018 2/16/2018 3/6/2018 0.000000 1,132.16 1,132.16 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 844741108 20180104S000080 5,794.000 SOUTHWEST AIRLINES CO 1/4/2018 12/6/2017 1/4/2018 0.000000 724.25 724.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 844741108 20180328S000300 7,470.000 SOUTHWEST AIRLINES CO 3/28/2018 3/6/2018 3/28/2018 0.000000 933.75 933.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 854502101 20180320S000080 6,891.000 STANLEY BLACK & DECKER INC 3/20/2018 3/8/2018 3/20/2018 0.000000 4,341.33 4,341.33 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 855244109 20180223S000140 5,947.000 STARBUCKS CORP 2/23/2018 2/7/2018 2/23/2018 0.000000 1,784.10 1,784.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 857477103 20180117S000020 5,940.000 STATE STREET CORP 1/17/2018 12/29/2017 1/17/2018 0.000000 2,494.80 2,494.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 858119100 20180110S000020 7,774.000 STEEL DYNAMICS INC 1/10/2018 12/28/2017 1/10/2018 0.000000 1,204.97 1,204.97 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 863667101 20180131S000110 4,931.000 STRYKER CORP 1/31/2018 12/28/2017 1/31/2018 0.000000 2,317.57 2,317.57 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 867914103 20180315S000330 11,781.000 SUNTRUST BANKS INC 3/15/2018 2/27/2018 3/15/2018 0.000000 4,712.40 4,712.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 871503108 20180314S000220 25,091.000 SYMANTEC CORP 3/14/2018 2/21/2018 3/14/2018 0.000000 1,881.83 1,881.83 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 87165B103 20180215S000230 7,953.000 SYNCHRONY FINANCIAL 2/15/2018 2/2/2018 2/15/2018 0.000000 1,192.95 1,192.95 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 871829107 20180126S000030 8,086.000 SYSCO CORP 1/26/2018 1/4/2018 1/26/2018 0.000000 2,910.96 2,910.96 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 87236Y108 20180220S000100 15,195.000 TD AMERITRADE HOLDING CORP 2/20/2018 2/5/2018 2/20/2018 0.000000 3,190.95 3,190.95 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 872540109 20180308S000290 5,724.000 TJX COS INC/THE 3/8/2018 2/14/2018 3/8/2018 0.000000 1,788.75 1,788.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 876030107 20180102S000230 7,191.000 TAPESTRY INC 1/2/2018 12/7/2017 1/2/2018 0.000000 2,426.96 2,426.96 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 87612E106 20180312S000140 14,567.000 TARGET CORP 3/12/2018 2/20/2018 3/10/2018 0.000000 9,031.54 9,031.54 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 87612G101 20180215S000140 5,077.000 TARGA RESOURCES CORP 2/15/2018 1/31/2018 2/15/2018 0.000000 4,620.07 4,620.07 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 882508104 20180212S000060 4,794.000 TEXAS INSTRUMENTS INC 2/12/2018 1/30/2018 2/12/2018 0.000000 2,972.28 2,972.28 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 883203101 20180102S000050 6,997.000 TEXTRON INC 1/2/2018 12/14/2017 1/1/2018 0.000000 139.94 139.94 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 883556102 20180116S000050 3,024.000 THERMO FISHER SCIENTIFIC INC 1/16/2018 12/14/2017 1/15/2018 0.000000 453.60 453.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 88579Y101 20180312S000060 2,270.000 3M CO 3/12/2018 2/15/2018 3/12/2018 0.000000 3,087.20 3,087.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 886547108 20180110S000060 12,602.000 TIFFANY & CO 1/10/2018 12/19/2017 1/10/2018 0.000000 6,301.00 6,301.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 887317303 20180201S000070 4,757.000 TIME WARNER INC 2/1/2018 1/9/2018 2/1/2018 0.000000 1,914.69 1,914.69 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 891027104 20180201S000010 8,309.000 TORCHMARK CORP 2/1/2018 1/4/2018 2/1/2018 0.000000 1,246.35 1,246.35 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 891906109 20180102S000240 12,566.000 TOTAL SYSTEM SERVICES INC 1/2/2018 12/20/2017 1/2/2018 0.000000 1,633.58 1,633.58 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 892356106 20180313S000060 2,428.000 TRACTOR SUPPLY CO 3/13/2018 2/23/2018 3/13/2018 0.000000 655.56 655.56 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 902494103 20180315S000110 14,138.000 TYSON FOODS INC 3/15/2018 2/28/2018 3/15/2018 0.000000 4,241.40 4,241.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 902653104 20180131S000120 21,093.000 UDR INC 1/31/2018 1/9/2018 1/31/2018 0.000000 6,538.83 6,538.83 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 902973304 20180116S000170 10,470.000 US BANCORP 1/16/2018 12/28/2017 1/16/2018 0.000000 3,141.00 3,141.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 911312106 20180307S000060 2,495.000 UNITED PARCEL SERVICE INC 3/7/2018 2/16/2018 3/7/2018 0.000000 2,270.45 2,270.45 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 913017109 20180312S000100 1,585.000 UNITED TECHNOLOGIES CORP 3/12/2018 2/15/2018 3/10/2018 0.000000 1,109.50 1,109.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 91324P102 20180320S000090 4,740.000 UNITEDHEALTH GROUP INC 3/20/2018 3/8/2018 3/20/2018 0.000000 3,555.00 3,555.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 913903100 20180315S000140 6,533.000 UNIVERSAL HEALTH SERVICES INC 3/15/2018 2/28/2018 3/15/2018 0.000000 653.30 653.30 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 91529Y106 20180216S000100 14,238.000 UNUM GROUP 2/16/2018 1/26/2018 2/16/2018 0.000000 3,274.74 3,274.74 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 918204108 20180319S000030 2,734.000 VF CORP 3/19/2018 3/8/2018 3/19/2018 0.000000 1,257.64 1,257.64 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 91913Y100 20180306S000130 14,894.000 VALERO ENERGY CORP 3/6/2018 2/12/2018 3/6/2018 0.000000 11,915.20 11,915.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 92276F100 20180112S000060 4,670.000 VENTAS INC 1/12/2018 12/29/2017 1/12/2018 0.000000 3,689.30 3,689.30 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 92339V100 20180116S000190 86,266.000 VEREIT INC 1/16/2018 12/28/2017 1/16/2018 0.000000 11,861.58 11,861.58 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 92343V104 20180201S000020 6,295.000 VERIZON COMMUNICATIONS INC 2/1/2018 1/9/2018 2/1/2018 0.000000 3,714.05 3,714.05 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 92826C839 20180306S000140 4,912.000 VISA INC 3/6/2018 2/15/2018 3/6/2018 0.000000 1,031.52 1,031.52 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 929042109 20180215S000190 4,457.000 VORNADO REALTY TRUST 2/15/2018 1/26/2018 2/15/2018 0.000000 2,807.91 2,807.91 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 929160109 20180309S000090 6,203.000 VULCAN MATERIALS CO 3/9/2018 2/22/2018 3/9/2018 0.000000 1,736.84 1,736.84 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 92939U106 20180301S000190 29,275.000 WEC ENERGY GROUP INC 3/1/2018 2/13/2018 3/1/2018 0.000000 16,174.44 16,174.44 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 931142103 20180102S000300 16,875.000 WAL-MART STORES INC 1/2/2018 12/7/2017 1/2/2018 0.000000 8,606.25 8,606.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 931427108 20180312S000070 7,497.000 WALGREENS BOOTS ALLIANCE INC 3/12/2018 2/14/2018 3/12/2018 0.000000 2,998.80 2,998.80 0.00

Transaction Detail
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 94106L109 20180323S002520 11,080.000 WASTE MANAGEMENT INC 3/23/2018 3/8/2018 3/23/2018 0.000000 5,152.20 5,152.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 949746101 20180301S000310 8,889.000 WELLS FARGO & CO 3/1/2018 2/1/2018 3/1/2018 0.000000 3,466.71 3,466.71 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 95040Q104 20180221S004740 5,461.000 WELLTOWER INC 2/21/2018 2/12/2018 2/21/2018 0.000000 4,751.07 4,751.07 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 95709T100 20180102S000200 15,327.000 WESTAR ENERGY INC 1/2/2018 12/7/2017 1/2/2018 0.000000 6,130.80 6,130.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 958102105 20180116S000120 7,728.000 WESTERN DIGITAL CORP 1/16/2018 12/28/2017 1/16/2018 0.000000 3,864.00 3,864.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 96145D105 20180226S000060 9,411.000 WESTROCK CO 2/26/2018 2/15/2018 2/26/2018 0.000000 4,046.73 4,046.73 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 962166104 20180323S002530 4,739.000 WEYERHAEUSER CO 3/23/2018 3/1/2018 3/23/2018 0.000000 1,516.48 1,516.48 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 963320106 20180315S000430 1,671.000 WHIRLPOOL CORP 3/15/2018 3/1/2018 3/15/2018 0.000000 1,838.10 1,838.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 963320106 20180315S000440 27.000 WHIRLPOOL CORP 3/15/2018 3/1/2018 3/15/2018 0.000000 29.70 29.70 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 983134107 20180227S000150 3,739.000 WYNN RESORTS LTD 2/27/2018 2/14/2018 2/27/2018 0.000000 1,869.50 1,869.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 98389B100 20180122S000030 43,789.000 XCEL ENERGY INC 1/22/2018 12/27/2017 1/20/2018 0.000000 15,764.04 15,764.04 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 983919101 20180222S000150 7,631.000 XILINX INC 2/22/2018 2/6/2018 2/22/2018 0.000000 2,670.85 2,670.85 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 98419M100 20180315S000120 12,673.000 XYLEM INC/NY 3/15/2018 2/14/2018 3/15/2018 0.000000 2,661.33 2,661.33 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 988498101 20180309S000130 10,002.000 YUM! BRANDS INC 3/9/2018 2/13/2018 3/9/2018 0.000000 3,600.72 3,600.72 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 98956P102 20180129S000040 8,151.000 ZIMMER BIOMET HOLDINGS INC 1/29/2018 12/28/2017 1/29/2018 0.000000 1,956.24 1,956.24 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 989701107 20180222S000160 9,300.000 ZIONS BANCORPORATION 2/22/2018 2/14/2018 2/22/2018 0.000000 1,860.00 1,860.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV 98978V103 20180301S000250 18,118.000 ZOETIS INC 3/1/2018 1/18/2018 3/1/2018 0.000000 2,282.87 2,282.87 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G0177J108 20180328S000340 2,654.000 ALLERGAN PLC 3/28/2018 2/27/2018 3/28/2018 0.000000 1,910.88 1,910.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G02602103 20180119S000020 12,146.000 AMDOCS LTD 1/19/2018 12/28/2017 1/19/2018 0.000000 2,672.12 2,672.12 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G0408V102 20180215S000170 5,875.000 AON PLC 2/15/2018 1/31/2018 2/15/2018 0.000000 2,115.00 2,115.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G16962105 20180302S000130 14,386.000 BUNGE LTD 3/2/2018 2/15/2018 3/2/2018 0.000000 6,617.56 6,617.56 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G29183103 20180323S002510 4,198.000 EATON CORP PLC 3/23/2018 3/9/2018 3/23/2018 0.000000 2,770.68 2,770.68 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G3223R108 20180321S000060 4,814.000 EVEREST RE GROUP LTD 3/21/2018 3/6/2018 3/21/2018 0.000000 6,258.20 6,258.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G491BT108 20180302S000220 10,550.000 INVESCO LTD 3/2/2018 2/14/2018 3/2/2018 0.000000 3,059.50 3,059.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G5960L103 20180122S000040 6,900.000 MEDTRONIC PLC 1/19/2018 12/28/2017 1/19/2018 0.000000 3,174.00 3,174.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G6095L109 20180214S000180 1,930.000 APTIV PLC 2/14/2018 2/2/2018 2/14/2018 0.000000 424.60 424.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G6518L108 20180321S000080 9,188.000 NIELSEN HOLDINGS PLC 3/21/2018 3/6/2018 3/21/2018 0.000000 3,123.92 3,123.92 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G7945M107 20180103S000090 14,966.000 SEAGATE TECHNOLOGY PLC 1/3/2018 12/19/2017 1/3/2018 0.000000 9,428.58 9,428.58 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G7S00T104 20180209S000100 6,926.000 PENTAIR PLC 2/9/2018 1/25/2018 2/9/2018 0.000000 2,424.10 2,424.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G96629103 20180116S000100 6,478.000 WILLIS TOWERS WATSON PLC 1/16/2018 12/28/2017 1/16/2018 0.000000 3,433.34 3,433.34 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G97822103 20180320S000170 5,852.000 PERRIGO CO PLC 3/20/2018 3/1/2018 3/20/2018 0.000000 1,111.88 1,111.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV G98294104 20180102S000110 27,031.000 XL GROUP LTD 1/2/2018 12/14/2017 1/2/2018 0.000000 5,946.82 5,946.82 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV H1467J104 20180119S000030 5,821.000 CHUBB LTD 1/19/2018 12/28/2017 1/19/2018 0.000000 4,132.91 4,132.91 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV H84989104 20180309S000200 6,421.000 TE CONNECTIVITY LTD 3/9/2018 2/22/2018 3/9/2018 0.000000 2,568.40 2,568.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV V7780T103 20180105S000020 8,222.000 ROYAL CARIBBEAN CRUISES LTD 1/5/2018 12/20/2017 1/5/2018 0.000000 4,933.20 4,933.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY DV Y09827109 20180329S000280 647.000 BROADCOM LTD 3/29/2018 3/21/2018 3/29/2018 0.000000 1,132.25 1,132.25 0.00

INTEREST 0.000 2,887.85 2,887.85 0.00

U.S. DOLLAR 0.000 2,887.85 2,887.85 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY IT 996085619 20180103S000060 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/3/2018 1/3/2018 1/1/2018 0.000000 550.28 550.28 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY IT 996085619 20180202S000080 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 2/2/2018 2/2/2018 2/1/2018 0.000000 1,166.18 1,166.18 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY IT 996085619 20180302S000240 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/2/2018 3/2/2018 3/1/2018 0.000000 1,141.77 1,141.77 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CD NA9123459 20180102S000260 0.000 CR INTEREST-ACCOUNT 9565968400 1/1/2018 12/29/2017 12/29/2017 0.000000 0.03 0.03 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CD NA9123459 20180201S000150 0.000 CR INTEREST-ACCOUNT 9565968400 2/1/2018 1/31/2018 1/31/2018 0.000000 28.91 28.91 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CD NA9123459 20180202S000090 0.000 CAP CR INTEREST-ACC 9565968400 2/1/2018 2/1/2018 2/1/2018 0.000000 0.60 0.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CD NA9123459 20180301S000370 0.000 CR INTEREST-ACCOUNT 9565968400 3/1/2018 2/28/2018 2/28/2018 0.000000 0.08 0.08 0.00

INTEREST ACCRUAL 1,514,551.020 0.00 1.86 0.00

Transaction Detail

KRS INTERNAL EQUITY - KR2F10110002 Period :  1/1/2018 to 3/31/2018
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U.S. DOLLAR 1,514,551.020 0.00 1.86 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY IA 996085619 20180103A000080 457,380.410 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 12/31/2017 12/31/2017 1/1/2018 0.000000 0.00 0.19 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY IA 996085619 20180202A000100 1,057,170.610 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/31/2018 1/31/2018 2/1/2018 0.000000 0.00 1.67 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 20180214A000230 0.000 DECEMBER JNL BACKOUT GL
ACCT:(7104.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -34,274.72 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180214A000260 0.000 DEC BNY SL REBATES GL ACCT:(71042C) 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 34,612.87 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180314A000350 0.000 JANUARY JNL BACKOUT GL
ACCT:(71042C) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -34,612.87 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180314A000380 0.000 FEB BNY SL REBATES GL ACCT:(71042C) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 25,957.59 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180413A000200 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(7104.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -25,957.59 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180413A000230 0.000 MAR BNY SL REBATES GL ACCT:(71042C) 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 29,415.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180109A000150 0.000 REVERSE CASH & STOCK MERG GL
ACCT.. 1/8/2018 1/8/2018 1/8/2018 0.000000 0.00 -686,178.54 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180214A000220 0.000 DECEMBER JNL BACKOUT GL
ACCT:(2203.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 1,137.70 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180214A000250 0.000 JAN BNY SL BANK FEES GL
ACCT:(220390) 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -1,038.18 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180314A000340 0.000 JANUARY JNL BACKOUT GL
ACCT:(220390) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 1,038.18 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180314A000370 0.000 FEB BNY SL BANK FEES GL
ACCT:(220390) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -1,350.38 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180413A000190 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(2203.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 1,350.38 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180413A000220 0.000 MAR BNY SL BANK FEES GL
ACCT:(220390) 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -1,695.54 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180214A000230 0.000 DECEMBER JNL BACKOUT GL
ACCT:(2203.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 34,274.72 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180214A000260 0.000 DEC BNY SL REBATES GL ACCT:(220391) 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -34,612.87 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180314A000350 0.000 JANUARY JNL BACKOUT GL
ACCT:(220391) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 34,612.87 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180314A000380 0.000 FEB BNY SL REBATES GL ACCT:(220391) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -25,957.59 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180413A000200 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(2203.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 25,957.59 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180413A000230 0.000 MAR BNY SL REBATES GL ACCT:(220391) 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -29,415.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180109A000150 0.000 REVERSE CASH & STOCK MERG GL
ACCT.. 1/8/2018 1/8/2018 1/8/2018 0.000000 0.00 686,178.54 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180214A000210 0.000 DECEMBER JNL BACKOUT GL
ACCT:(1203.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -41,870.21 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180214A000240 0.000 JAN BNY SL GROSS EARN GL
ACCT:(1203.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 41,545.05 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180314A000330 0.000 JANUARY JNL BACKOUT GL
ACCT:(120350) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -41,545.05 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180314A000360 0.000 FEB BNY SL GROSS EARN GL
ACCT:(1203.. 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 34,970.15 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180413A000180 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(1203.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -34,970.15 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180413A000210 0.000 MAR BNY SL GROSS EARN GL
ACCT:(1203.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 40,729.24 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180214A000220 0.000 DECEMBER JNL BACKOUT GL
ACCT:(7104.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -1,137.70 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180214A000250 0.000 JAN BNY SL BANK FEES GL
ACCT:(710480) 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 1,038.18 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180314A000340 0.000 JANUARY JNL BACKOUT GL
ACCT:(710480) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -1,038.18 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180314A000370 0.000 FEB BNY SL BANK FEES GL
ACCT:(710480) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 1,350.38 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180413A000190 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(7104.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -1,350.38 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180413A000220 0.000 MAR BNY SL BANK FEES GL
ACCT:(710480) 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 1,695.54 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180214A000210 0.000 DECEMBER JNL BACKOUT GL
ACCT:(6250.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 41,870.21 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180214A000240 0.000 JAN BNY SL GROSS EARN GL
ACCT:(6250.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -41,545.05 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180314A000330 0.000 JANUARY JNL BACKOUT GL
ACCT:(625050) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 41,545.05 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180314A000360 0.000 FEB BNY SL GROSS EARN GL
ACCT:(6250.. 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -34,970.15 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180413A000180 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(6250.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 34,970.15 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY JNL 20180413A000210 0.000 MAR BNY SL GROSS EARN GL
ACCT:(6250.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -40,729.24 0.00

MISCELLANEOUS ACTIVITY -1.951 -148.53 32.15 -148.53

U.S. DOLLAR -1.951 -148.53 32.15 -148.53

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SW 075887109 20180103A000070 -0.701 FRACTIONS BECTON DICKINSON AND CO 12/29/2017 12/29/2017 12/29/2017 0.000000 -131.00 0.00 -131.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY SW 115637209 20180302A000230 -1.250 FRACTIONS BROWN-FORMAN CORP 3/1/2018 3/1/2018 3/1/2018 0.000000 -49.68 0.00 -49.68

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CD 115637209 20180320S000100 0.000 Cash in Lieu of Fractional Sha BROWN-
FOR.. 3/20/2018 3/20/2018 0.000000 32.15 32.15 32.15

PURCHASES 1,903,814.420 16,932,196.51 -
16,932,196.51 0.00

U.S. DOLLAR 1,903,814.420 16,932,196.51 -
16,932,196.51 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180103S000100 17,007.720 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/3/2018 1/3/2018 1/3/2018 1.000000 17,007.72 -17,007.72 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180104S000110 18,777.870 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/4/2018 1/4/2018 1/4/2018 1.000000 18,777.87 -18,777.87 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180105S000060 13,215.560 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/5/2018 1/5/2018 1/5/2018 1.000000 13,215.56 -13,215.56 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180108S000080 557,168.130 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/8/2018 1/8/2018 1/8/2018 1.000000 557,168.13 -557,168.13 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180109S000130 1,350.600 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/9/2018 1/9/2018 1/9/2018 1.000000 1,350.60 -1,350.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180110S000090 22,643.140 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/10/2018 1/10/2018 1/10/2018 1.000000 22,643.14 -22,643.14 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180111S000100 13,018.050 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/11/2018 1/11/2018 1/11/2018 1.000000 13,018.05 -13,018.05 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180112S000120 34,914.580 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/12/2018 1/12/2018 1/12/2018 1.000000 34,914.58 -34,914.58 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180116S000370 78,532.470 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/16/2018 1/16/2018 1/16/2018 1.000000 78,532.47 -78,532.47 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180117S000040 7,309.640 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/17/2018 1/17/2018 1/17/2018 1.000000 7,309.64 -7,309.64 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180118S000070 1,955.870 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/18/2018 1/18/2018 1/18/2018 1.000000 1,955.87 -1,955.87 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180119S000040 6,805.030 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/19/2018 1/19/2018 1/19/2018 1.000000 6,805.03 -6,805.03 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180123S000070 1,362.490 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/23/2018 1/23/2018 1/23/2018 1.000000 1,362.49 -1,362.49 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180124S000080 17,598.940 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/24/2018 1/24/2018 1/24/2018 1.000000 17,598.94 -17,598.94 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180125S000050 3,983.640 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/25/2018 1/25/2018 1/25/2018 1.000000 3,983.64 -3,983.64 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180126S000080 16,318.500 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/26/2018 1/26/2018 1/26/2018 1.000000 16,318.50 -16,318.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180130S000090 1,100.800 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/30/2018 1/30/2018 1/30/2018 1.000000 1,100.80 -1,100.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180131S000180 43,721.160 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/31/2018 1/31/2018 1/31/2018 1.000000 43,721.16 -43,721.16 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180201S000160 38,361.060 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/1/2018 2/1/2018 2/1/2018 1.000000 38,361.06 -38,361.06 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180202S000110 8,964.910 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/2/2018 2/2/2018 2/2/2018 1.000000 8,964.91 -8,964.91 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180207S000060 716.580 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/7/2018 2/7/2018 2/7/2018 1.000000 716.58 -716.58 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180208S000130 2,855.320 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/8/2018 2/8/2018 2/8/2018 1.000000 2,855.32 -2,855.32 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180209S000180 46,006.170 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/9/2018 2/9/2018 2/9/2018 1.000000 46,006.17 -46,006.17 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180214S000340 424.600 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/14/2018 2/14/2018 2/14/2018 1.000000 424.60 -424.60 0.00

Transaction Detail

KRS INTERNAL EQUITY - KR2F10110002 Period :  1/1/2018 to 3/31/2018

Page 24 of 217Report Timestamp: Tue Apr 17 2018 04:52:02 PM

4.7

Investment Committee Meeting- May 1, 2018 - Standard Reports

107

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



.

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 B 996085619 20180215S000360 72,338.790 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/15/2018 2/15/2018 2/15/2018 1.000000 72,338.79 -72,338.79 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180216S000120 4,490.640 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/16/2018 2/16/2018 2/16/2018 1.000000 4,490.64 -4,490.64 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180222S000170 4,530.850 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/22/2018 2/22/2018 2/22/2018 1.000000 4,530.85 -4,530.85 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180223S000150 13,180.560 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/23/2018 2/23/2018 2/23/2018 1.000000 13,180.56 -13,180.56 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180227S000210 3,779.070 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/27/2018 2/27/2018 2/27/2018 1.000000 3,779.07 -3,779.07 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180228S000220 22,268.730 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/28/2018 2/28/2018 2/28/2018 1.000000 22,268.73 -22,268.73 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180301S000420 110,433.730 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/1/2018 3/1/2018 3/1/2018 1.000000 110,433.73 -110,433.73 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180302S000250 40,060.500 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/2/2018 3/2/2018 3/2/2018 1.000000 40,060.50 -40,060.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180306S000150 30,429.510 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/6/2018 3/6/2018 3/6/2018 1.000000 30,429.51 -30,429.51 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180307S000070 2,270.450 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/7/2018 3/7/2018 3/7/2018 1.000000 2,270.45 -2,270.45 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180308S000330 31,632.030 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/8/2018 3/8/2018 3/8/2018 1.000000 31,632.03 -31,632.03 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180309S000210 53,911.290 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/9/2018 3/9/2018 3/9/2018 1.000000 53,911.29 -53,911.29 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180314S000280 2,787.830 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/14/2018 3/14/2018 3/14/2018 1.000000 2,787.83 -2,787.83 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180315S000460 139,126.570 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/15/2018 3/15/2018 3/15/2018 1.000000 139,126.57 -139,126.57 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180316S000150 44,204.710 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/16/2018 3/16/2018 3/16/2018 1.000000 44,204.71 -44,204.71 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180320S000150 14,988.770 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/20/2018 3/20/2018 3/20/2018 1.000000 14,988.77 -14,988.77 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180321S000150 23,190.530 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/21/2018 3/21/2018 3/21/2018 1.000000 23,190.53 -23,190.53 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180322S004810 10,845.510 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/22/2018 3/22/2018 3/22/2018 1.000000 10,845.51 -10,845.51 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180323S004840 26,371.360 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/23/2018 3/23/2018 3/23/2018 1.000000 26,371.36 -26,371.36 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180328S000320 3,120.050 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/28/2018 3/28/2018 3/28/2018 1.000000 3,120.05 -3,120.05 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 996085619 20180329S000290 52,717.110 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/29/2018 3/29/2018 3/29/2018 1.000000 52,717.11 -52,717.11 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 00507V109 20180322S001050 306.. 637.000 ACTIVISION BLIZZARD INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 72.216500 46,008.28 -46,008.28 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 00724F101 20180322S002170 306.. 34.000 ADOBE SYSTEMS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 227.650000 7,740.44 -7,740.44 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 007903107 20180322S000830 306.. 894.000 ADVANCED MICRO DEVICES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 11.245000 10,061.97 -10,061.97 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 00846U101 20180322S002140 306.. 42.000 AGILENT TECHNOLOGIES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 69.830000 2,933.28 -2,933.28 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 009158106 20180322S002230 306.. 20.000 AIR PRODUCTS & CHEMICALS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 167.310000 3,346.40 -3,346.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 00971T101 20180322S000660 306.. 1,261.000 AKAMAI TECHNOLOGIES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 73.385400 92,551.60 -92,551.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 012653101 20180322S000650 306.. 1,267.000 ALBEMARLE CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 98.124400 124,336.28 -124,336.28 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 016255101 20180322S001840 306.. 164.000 ALIGN TECHNOLOGY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 270.024000 44,285.58 -44,285.58 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 018802108 20180322S000580 306.. 1,495.000 ALLIANT ENERGY CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 40.027300 59,855.76 -59,855.76 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 023135106 20180322S002240 306.. 20.000 AMAZON.COM INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 1,578.650000 31,573.20 -31,573.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 023608102 20180322S000500 306.. 1,897.000 AMEREN CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 55.502300 105,306.83 -105,306.83 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 025537101 20180322S001350 306.. 399.000 AMERICAN ELECTRIC POWER CO INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 67.419100 26,904.21 -26,904.21 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 03027X100 20180322S001060 306.. 630.000 AMERICAN TOWER CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 144.818400 91,241.89 -91,241.89 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 032095101 20180322S001320 306.. 409.000 AMPHENOL CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 91.730100 37,521.70 -37,521.70 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 032511107 20180322S000280 306.. 2,952.000 ANADARKO PETROLEUM CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 61.135300 180,500.93 -180,500.93 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 032654105 20180322S001380 306.. 373.000 ANALOG DEVICES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 93.283800 34,798.59 -34,798.59 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 03349M105 20180322S000870 306.. 858.000 ANDEAVOR UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 103.239800 88,588.33 -88,588.33 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 038222105 20180322S001480 306.. 337.000 APPLIED MATERIALS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 60.756900 20,478.45 -20,478.45 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 039483102 20180322S000130 306.. 5,203.000 ARCHER-DANIELS-MIDLAND CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 42.789200 222,684.24 -222,684.24 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 052769106 20180322S001510 306.. 321.000 AUTODESK INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 136.329800 43,765.08 -43,765.08 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 052800109 20180322S002270 306.. 18.000 AUTOLIV INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 150.770000 2,714.04 -2,714.04 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 053332102 20180322S002250 306.. 19.000 AUTOZONE INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 650.160000 12,353.23 -12,353.23 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 053484101 20180322S001200 306.. 519.000 AVALONBAY COMMUNITIES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 163.971300 85,106.29 -85,106.29 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 054937107 20180322S001660 306.. 261.000 BB&T CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 54.748700 14,292.02 -14,292.02 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 05722G100 20180322S000180 306.. 3,743.000 BAKER HUGHES A GE CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 30.886100 115,644.10 -115,644.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 058498106 20180322S000760 306.. 1,047.000 BALL CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 39.957200 41,845.66 -41,845.66 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 064058100 20180322S001910 306.. 130.000 BANK OF NEW YORK MELLON CORP/T UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 55.050000 7,157.80 -7,157.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 09247X101 20180322S002320 306.. 7.000 BLACKROCK INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 569.930000 3,989.58 -3,989.58 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 099724106 20180322S001640 306.. 270.000 BORGWARNER INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 51.129800 13,807.75 -13,807.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 101137107 20180322S000240 306.. 3,246.000 BOSTON SCIENTIFIC CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 27.790700 90,241.07 -90,241.07 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 12508E101 20180322S001460 306.. 343.000 CDK GLOBAL INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 67.497100 23,154.94 -23,154.94 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 125581801 20180322S000960 306.. 772.000 CIT GROUP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 54.037200 41,724.44 -41,724.44 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 12572Q105 20180322S001730 306.. 226.000 CME GROUP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 165.544000 37,415.20 -37,415.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 125896100 20180322S001700 306.. 239.000 CMS ENERGY CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 44.106500 10,543.84 -10,543.84 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 126650100 20180322S001000 306.. 704.000 CVS HEALTH CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 62.947600 44,322.15 -44,322.15 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 12673P105 20180322S000430 306.. 2,214.000 CA INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 35.535900 78,698.62 -78,698.62 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 127097103 20180322S000630 306.. 1,276.000 CABOT OIL & GAS CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 24.239200 30,941.98 -30,941.98 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 143130102 20180322S002150 306.. 41.000 CARMAX INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 62.040000 2,544.05 -2,544.05 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 143658300 20180322S002360 306.. 145.000 CARNIVAL CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 67.465200 9,783.90 -9,783.90 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 149123101 20180322S002120 306.. 52.000 CATERPILLAR INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 156.250000 8,125.52 -8,125.52 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 150870103 20180322S001280 306.. 465.000 CELANESE CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 104.437000 48,567.86 -48,567.86 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 15135B101 20180322S000550 306.. 1,646.000 CENTENE CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 104.874500 172,639.89 -172,639.89 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 166764100 20180322S000330 306.. 2,696.000 CHEVRON CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 117.716300 317,390.10 -317,390.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 171340102 20180322S001970 306.. 115.000 CHURCH & DWIGHT CO INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 49.240000 5,663.75 -5,663.75 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 171798101 20180322S002000 306.. 111.000 CIMAREX ENERGY CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 94.520000 10,492.83 -10,492.83 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 172967424 20180322S002020 306.. 99.000 CITIGROUP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 73.570000 7,284.42 -7,284.42 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 192446102 20180322S000740 306.. 1,082.000 COGNIZANT TECHNOLOGY SOLUTIONS UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 83.989200 90,887.13 -90,887.13 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 194162103 20180322S001550 306.. 306.000 COLGATE-PALMOLIVE CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 69.042300 21,130.00 -21,130.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 20605P101 20180322S000730 306.. 1,085.000 CONCHO RESOURCES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 154.653600 167,810.01 -167,810.01 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 20825C104 20180322S000720 306.. 1,099.000 CONOCOPHILLIPS UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 57.111300 62,776.31 -62,776.31 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 21036P108 20180322S001170 306.. 530.000 CONSTELLATION BRANDS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 226.899400 120,261.98 -120,261.98 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 216648402 20180322S001750 306.. 224.000 COOPER COS INC/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 230.016900 51,526.03 -51,526.03 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 222070203 20180322S000300 306.. 2,783.000 COTY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 18.443900 51,357.20 -51,357.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 22822V101 20180322S002200 306.. 29.000 CROWN CASTLE INTERNATIONAL COR UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 108.915000 3,158.83 -3,158.83 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 23331A109 20180322S000600 306.. 1,402.000 DR HORTON INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 44.472600 62,364.61 -62,364.61 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 233331107 20180322S001630 306.. 273.000 DTE ENERGY CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 102.976400 28,115.29 -28,115.29 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 23355L106 20180322S000190 306.. 3,688.000 DXC TECHNOLOGY CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 106.781200 393,845.95 -393,845.95 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 24906P109 20180322S000320 306.. 2,711.000 DENTSPLY SIRONA INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 54.746700 148,445.41 -148,445.41 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 25278X109 20180322S000840 306.. 893.000 DIAMONDBACK ENERGY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 130.220800 116,296.10 -116,296.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 253868103 20180322S002090 306.. 65.000 DIGITAL REALTY TRUST INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 104.840000 6,815.25 -6,815.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 25470M109 20180322S001860 306.. 161.000 DISH NETWORK CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 39.088600 6,294.87 -6,294.87 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 25746U109 20180322S000520 306.. 1,846.000 DOMINION ENERGY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 68.337700 126,169.85 -126,169.85 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 260003108 20180322S000850 306.. 891.000 DOVER CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 102.568200 91,397.18 -91,397.18 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 26078J100 20180322S000700 306.. 1,194.000 DOWDUPONT INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 67.938400 81,130.39 -81,130.39 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 26138E109 20180322S001720 306.. 229.000 DR PEPPER SNAPPLE GROUP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 118.262000 27,084.29 -27,084.29 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 264411505 20180322S000140 306.. 4,985.000 DUKE REALTY CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 26.017300 129,746.09 -129,746.09 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 26875P101 20180322S000820 306.. 916.000 EOG RESOURCES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 105.096400 96,277.46 -96,277.46 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 281020107 20180322S000390 306.. 2,445.000 EDISON INTERNATIONAL UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 62.565400 152,996.85 -152,996.85 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 285512109 20180322S001290 306.. 455.000 ELECTRONIC ARTS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 126.876700 57,733.45 -57,733.45 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 29444U700 20180322S001090 306.. 592.000 EQUINIX INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 414.201700 245,213.33 -245,213.33 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 29476L107 20180322S000770 306.. 1,019.000 EQUITY RESIDENTIAL UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 60.167000 61,320.36 -61,320.36 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 297178105 20180322S001110 306.. 560.000 ESSEX PROPERTY TRUST INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 238.319000 133,464.24 -133,464.24 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 30212P303 20180322S002030 306.. 99.000 EXPEDIA INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 110.433100 10,933.87 -10,933.87 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 30225T102 20180322S002100 306.. 65.000 EXTRA SPACE STORAGE INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 85.870000 5,582.20 -5,582.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 30231G102 20180322S000710 306.. 1,177.000 EXXON MOBIL CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 75.257300 88,589.61 -88,589.61 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 302491303 20180322S000860 306.. 878.000 FMC CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 80.851500 70,996.40 -70,996.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 30303M102 20180322S001150 306.. 538.000 FACEBOOK INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 171.361200 92,197.71 -92,197.71 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 313747206 20180322S001920 306.. 129.000 FEDERAL REALTY INVESTMENT TRUS UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 114.820000 14,813.07 -14,813.07 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 31620M106 20180322S001600 306.. 280.000 FIDELITY NATIONAL INFORMATION UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 101.227300 28,346.44 -28,346.44 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 33616C100 20180322S001010 306.. 659.000 FIRST REPUBLIC BANK/CA UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 96.201800 63,403.58 -63,403.58 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 337738108 20180322S001500 306.. 325.000 FISERV INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 73.763700 23,976.45 -23,976.45 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 337932107 20180322S000290 306.. 2,855.000 FIRSTENERGY CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 34.030900 97,186.77 -97,186.77 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 34959J108 20180322S002260 306.. 19.000 FORTIVE CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 78.780000 1,497.01 -1,497.01 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 36174X101 20180322S000160 306.. 4,364.000 GGP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 21.278100 92,901.27 -92,901.27 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 369550108 20180322S001930 306.. 127.000 GENERAL DYNAMICS CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 225.370000 28,623.26 -28,623.26 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 369604103 20180322S000080 306.. 12,088.000 GENERAL ELECTRIC CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 13.869700 167,777.81 -167,777.81 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 370334104 20180322S002180 306.. 32.000 GENERAL MILLS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 45.190000 1,446.40 -1,446.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 37045V100 20180322S000200 306.. 3,654.000 GENERAL MOTORS CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 37.906700 138,547.62 -138,547.62 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 40414L109 20180322S000460 306.. 1,979.000 HCP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 22.586500 44,718.47 -44,718.47 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 40434L105 20180322S001960 306.. 117.000 HP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 23.460000 2,745.99 -2,745.99 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 413875105 20180322S001080 306.. 599.000 HARRIS CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 160.683400 96,255.35 -96,255.35 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 416515104 20180322S000250 306.. 3,078.000 HARTFORD FINANCIAL SERVICES GR UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 53.931600 166,032.24 -166,032.24 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 418056107 20180322S001880 306.. 153.000 HASBRO INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 86.734500 13,271.91 -13,271.91 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 42809H107 20180322S001620 306.. 275.000 HESS CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 50.602500 13,918.44 -13,918.44 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 436440101 20180322S001070 306.. 605.000 HOLOGIC INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 38.341600 23,202.72 -23,202.72 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 437076102 20180322S002160 306.. 38.000 HOME DEPOT INC/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 179.170000 6,808.84 -6,808.84 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 44107P104 20180322S001300 306.. 438.000 HOST HOTELS & RESORTS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 18.865000 8,267.25 -8,267.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 445658107 20180322S002010 306.. 106.000 JB HUNT TRANSPORT SERVICES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 122.010000 12,934.12 -12,934.12 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 452308109 20180322S002350 306.. 3.000 ILLINOIS TOOL WORKS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 169.140000 507.45 -507.45 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 452327109 20180322S002330 306.. 4.000 ILLUMINA INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 248.250000 993.04 -993.04 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 457187102 20180322S001690 306.. 245.000 INGREDION INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 130.892200 32,071.04 -32,071.04 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 458140100 20180322S000880 306.. 857.000 INTEL CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 51.742000 44,351.46 -44,351.46 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 45866F104 20180322S001100 306.. 588.000 INTERCONTINENTAL EXCHANGE INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 74.232400 43,654.53 -43,654.53 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 459506101 20180322S001650 306.. 270.000 INTERNATIONAL FLAVORS & FRAGRA UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 137.050000 37,006.20 -37,006.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 460690100 20180322S000900 306.. 848.000 INTERPUBLIC GROUP OF COS INC/T UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 22.918800 19,443.62 -19,443.62 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 46120E602 20180322S001980 306.. 115.000 INTUITIVE SURGICAL INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 428.170000 49,240.70 -49,240.70 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 46266C105 20180322S000810 306.. 919.000 IQVIA HOLDINGS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 105.065400 96,564.29 -96,564.29 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 46284V101 20180322S000410 306.. 2,379.000 IRON MOUNTAIN INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 31.789200 75,650.30 -75,650.30 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 478160104 20180322S001540 306.. 310.000 JOHNSON & JOHNSON UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 131.685600 40,825.64 -40,825.64 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 48203R104 20180322S000620 306.. 1,327.000 JUNIPER NETWORKS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 25.507700 33,861.99 -33,861.99 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 485170302 20180322S001160 306.. 531.000 KANSAS CITY SOUTHERN UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 110.740300 58,808.41 -58,808.41 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 494368103 20180322S002070 306.. 69.000 KIMBERLY-CLARK CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 109.100000 7,528.59 -7,528.59 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 49446R109 20180322S000380 306.. 2,521.000 KIMCO REALTY CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 14.134500 35,658.28 -35,658.28 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 49456B101 20180322S000090 306.. 9,297.000 KINDER MORGAN INC/DE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 15.941200 148,298.31 -148,298.31 0.00

Transaction Detail

KRS INTERNAL EQUITY - KR2F10110002 Period :  1/1/2018 to 3/31/2018
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 500754106 20180322S000470 306.. 1,962.000 KRAFT HEINZ CO/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 62.336400 122,323.64 -122,323.64 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 512807108 20180322S001220 306.. 510.000 LAM RESEARCH CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 225.466300 114,992.91 -114,992.91 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 521865204 20180322S001020 306.. 658.000 LEAR CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 193.215300 127,142.25 -127,142.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 526057104 20180322S000940 306.. 809.000 LENNAR CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 60.271700 48,767.90 -48,767.90 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 530307305 20180322S001560 306.. 303.000 LIBERTY BROADBAND CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 87.136800 26,405.48 -26,405.48 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 532457108 20180322S001440 306.. 344.000 ELI LILLY & CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 78.492000 27,004.69 -27,004.69 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 539830109 20180322S001990 306.. 115.000 LOCKHEED MARTIN CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 337.900000 38,859.65 -38,859.65 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 548661107 20180322S000450 306.. 2,007.000 LOWE'S COS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 87.311600 175,254.45 -175,254.45 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 552953101 20180322S000670 306.. 1,260.000 MGM RESORTS INTERNATIONAL UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 36.447900 45,936.95 -45,936.95 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 55354G100 20180322S001890 306.. 151.000 MSCI INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 157.662800 23,808.59 -23,808.59 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 565849106 20180322S001030 306.. 646.000 MARATHON OIL CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 16.115400 10,417.01 -10,417.01 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 56585A102 20180322S000560 306.. 1,582.000 MARATHON PETROLEUM CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 73.101300 115,662.08 -115,662.08 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 571903202 20180322S000970 306.. 757.000 MARRIOTT INTERNATIONAL INC/MD UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 140.742300 106,549.49 -106,549.49 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 57636Q104 20180322S001490 306.. 331.000 MASTERCARD INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 182.871800 60,533.88 -60,533.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 577081102 20180322S000230 306.. 3,303.000 MATTEL INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 12.888900 42,605.07 -42,605.07 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 57772K101 20180322S000640 306.. 1,273.000 MAXIM INTEGRATED PRODUCTS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 61.798600 78,682.35 -78,682.35 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 58933Y105 20180322S001140 306.. 546.000 MERCK & CO INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 54.886200 29,973.33 -29,973.33 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 59156R108 20180322S001570 306.. 300.000 METLIFE INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 47.475400 14,245.62 -14,245.62 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 595017104 20180322S001670 306.. 252.000 MICROCHIP TECHNOLOGY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 99.741900 25,137.48 -25,137.48 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 595112103 20180322S000110 306.. 5,676.000 MICRON TECHNOLOGY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 61.194500 347,396.74 -347,396.74 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 59522J103 20180322S000590 306.. 1,414.000 MID-AMERICA APARTMENT COMMUNIT UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 90.070400 127,373.69 -127,373.69 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 609207105 20180322S001420 306.. 351.000 MONDELEZ INTERNATIONAL INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 42.045900 14,761.62 -14,761.62 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 61166W101 20180322S001610 306.. 280.000 MONSANTO CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 119.136300 33,360.96 -33,360.96 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 615369105 20180322S002300 306.. 11.000 MOODY'S CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 168.390000 1,852.40 -1,852.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 620076307 20180322S000990 306.. 728.000 MOTOROLA SOLUTIONS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 109.510400 79,730.85 -79,730.85 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 64110D104 20180322S002110 306.. 55.000 NETAPP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 64.110000 3,526.60 -3,526.60 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 651229106 20180322S000100 306.. 6,025.000 NEWELL BRANDS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 27.207900 163,987.85 -163,987.85 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 65339F101 20180322S001260 306.. 493.000 NEXTERA ENERGY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 160.950200 79,353.38 -79,353.38 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 65473P105 20180322S000480 306.. 1,921.000 NISOURCE INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 23.443300 45,053.79 -45,053.79 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 655044105 20180322S000170 306.. 4,280.000 NOBLE ENERGY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 30.629200 131,135.78 -131,135.78 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 666807102 20180322S001810 306.. 177.000 NORTHROP GRUMMAN CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 349.545200 61,871.27 -61,871.27 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 67066G104 20180322S001850 306.. 163.000 NVIDIA CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 249.908900 40,736.78 -40,736.78 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 67103H107 20180322S000920 306.. 833.000 O'REILLY AUTOMOTIVE INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 248.626800 207,114.45 -207,114.45 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 674599105 20180322S000370 306.. 2,573.000 OCCIDENTAL PETROLEUM CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 66.220500 170,411.08 -170,411.08 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 681919106 20180322S000270 306.. 3,046.000 OMNICOM GROUP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 72.337700 220,371.09 -220,371.09 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 69331C108 20180322S000350 306.. 2,595.000 PG&E CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 43.246000 112,249.32 -112,249.32 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 693506107 20180322S002130 306.. 45.000 PPG INDUSTRIES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 114.840000 5,168.25 -5,168.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 69351T106 20180322S000120 306.. 5,577.000 PPL CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 27.492400 153,380.88 -153,380.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 697435105 20180322S001950 306.. 119.000 PALO ALTO NETWORKS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 188.590000 22,443.40 -22,443.40 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 70450Y103 20180322S001120 306.. 552.000 PAYPAL HOLDINGS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 81.887500 45,207.42 -45,207.42 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 713448108 20180322S002190 306.. 32.000 PEPSICO INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 109.375300 3,500.33 -3,500.33 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 718546104 20180322S000610 306.. 1,382.000 PHILLIPS 66 UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 96.736900 133,704.22 -133,704.22 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 723484101 20180322S001830 306.. 166.000 PINNACLE WEST CAPITAL CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 78.198300 12,982.58 -12,982.58 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 723787107 20180322S001760 306.. 201.000 PIONEER NATURAL RESOURCES CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 175.190000 35,215.20 -35,215.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 742718109 20180322S000950 306.. 787.000 PROCTER & GAMBLE CO/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 77.603900 61,082.14 -61,082.14 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 74340W103 20180322S001040 306.. 638.000 PROLOGIS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 62.814700 40,082.16 -40,082.16 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 74460D109 20180322S001190 306.. 520.000 PUBLIC STORAGE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 198.458100 103,203.41 -103,203.41 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 74736K101 20180322S000310 306.. 2,779.000 QORVO INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 74.996200 208,442.23 -208,442.23 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 747525103 20180322S000360 306.. 2,589.000 QUALCOMM INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 57.741300 149,518.12 -149,518.12 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 755111507 20180322S001530 306.. 313.000 RAYTHEON CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 214.699600 67,204.10 -67,204.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 758849103 20180322S001370 306.. 374.000 REGENCY CENTERS CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 56.698300 21,208.90 -21,208.90 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 773903109 20180322S001800 306.. 183.000 ROCKWELL AUTOMATION INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 183.043700 33,498.83 -33,498.83 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 774341101 20180322S001450 306.. 344.000 ROCKWELL COLLINS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 136.733800 47,039.87 -47,039.87 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 776696106 20180322S001790 306.. 196.000 ROPER TECHNOLOGIES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 291.416800 57,119.65 -57,119.65 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 78409V104 20180322S001340 306.. 404.000 S&P GLOBAL INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 195.084300 78,818.10 -78,818.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 78410G104 20180322S002340 306.. 4.000 SBA COMMUNICATIONS CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 169.060000 676.28 -676.28 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 78440X101 20180322S001310 306.. 414.000 SL GREEN REALTY CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 97.508500 40,372.66 -40,372.66 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 79466L302 20180322S001520 306.. 320.000 SALESFORCE.COM INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 123.512400 39,527.17 -39,527.17 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 806407102 20180322S000910 306.. 837.000 HENRY SCHEIN INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 65.965900 55,221.83 -55,221.83 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 806857108 20180322S000750 306.. 1,058.000 SCHLUMBERGER LTD UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 67.841900 71,787.31 -71,787.31 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 816851109 20180322S000260 306.. 3,061.000 SEMPRA ENERGY UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 111.100700 340,109.85 -340,109.85 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 824348106 20180322S001580 306.. 300.000 SHERWIN-WILLIAMS CO/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 409.123400 122,740.02 -122,740.02 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 828806109 20180322S000570 306.. 1,503.000 SIMON PROPERTY GROUP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 154.824200 232,715.80 -232,715.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 82968B103 20180322S001230 306.. 503.000 SIRIUS XM HOLDINGS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 6.377900 3,213.11 -3,213.11 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 83088M102 20180322S000530 306.. 1,844.000 SKYWORKS SOLUTIONS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 109.242900 201,462.35 -201,462.35 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 832696405 20180322S001590 306.. 290.000 JM SMUCKER CO/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 120.855600 35,051.02 -35,051.02 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 842587107 20180322S000220 306.. 3,431.000 SOUTHERN CO/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 44.227100 151,777.49 -151,777.49 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 854502101 20180322S002210 306.. 28.000 STANLEY BLACK & DECKER INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 160.890000 4,505.20 -4,505.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 857477103 20180322S001270 306.. 492.000 STATE STREET CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 107.460600 52,875.54 -52,875.54 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 87236Y108 20180322S001130 306.. 548.000 TD AMERITRADE HOLDING CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 61.350200 33,625.39 -33,625.39 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 874054109 20180322S001430 306.. 346.000 TAKE-TWO INTERACTIVE SOFTWARE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 105.530000 36,516.84 -36,516.84 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 87612G101 20180322S000540 306.. 1,700.000 TARGA RESOURCES CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 47.719700 81,140.49 -81,140.49 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 882508104 20180322S000980 306.. 746.000 TEXAS INSTRUMENTS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 109.688900 81,835.38 -81,835.38 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 883203101 20180322S000780 306.. 952.000 TEXTRON INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 59.688300 56,832.78 -56,832.78 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 887317303 20180322S002290 306.. 12.000 TIME WARNER INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 95.590000 1,147.20 -1,147.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 891027104 20180322S001240 306.. 503.000 TORCHMARK CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 86.425900 43,477.26 -43,477.26 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 893641100 20180322S002280 306.. 17.000 TRANSDIGM GROUP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 310.100000 5,271.87 -5,271.87 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 90184L102 20180322S000210 306.. 3,576.000 TWITTER INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 32.678700 116,894.79 -116,894.79 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 902494103 20180322S002220 306.. 25.000 TYSON FOODS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 73.910000 1,848.00 -1,848.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 902653104 20180322S000890 306.. 852.000 UDR INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 35.420300 30,186.62 -30,186.62 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 902973304 20180322S000420 306.. 2,223.000 US BANCORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 52.809300 117,417.30 -117,417.30 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 911312106 20180322S001710 306.. 238.000 UNITED PARCEL SERVICE INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 109.162900 25,983.15 -25,983.15 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 913017109 20180322S002060 306.. 74.000 UNITED TECHNOLOGIES CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 127.740000 9,453.50 -9,453.50 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 91529Y106 20180322S001180 306.. 529.000 UNUM GROUP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 50.884200 26,923.03 -26,923.03 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 918204108 20180322S000680 306.. 1,258.000 VF CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 75.105800 94,495.68 -94,495.68 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 92343E102 20180322S001390 306.. 373.000 VERISIGN INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 126.082700 47,032.58 -47,032.58 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 92826C839 20180322S002310 306.. 9.000 VISA INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 124.670000 1,122.12 -1,122.12 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 929042109 20180322S001250 306.. 495.000 VORNADO REALTY TRUST UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 67.916900 33,623.82 -33,623.82 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 92939U106 20180322S000790 306.. 935.000 WEC ENERGY GROUP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 61.823400 57,814.23 -57,814.23 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 95709T100 20180322S000930 306.. 815.000 WESTAR ENERGY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 51.060100 41,622.13 -41,622.13 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 958102105 20180322S000510 306.. 1,888.000 WESTERN DIGITAL CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 104.048200 196,461.88 -196,461.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 959802109 20180322S001770 306.. 200.000 WESTERN UNION CO/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 19.753400 3,952.68 -3,952.68 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 962166104 20180322S001870 306.. 155.000 WEYERHAEUSER CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 35.650000 5,527.30 -5,527.30 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 963320106 20180322S002080 306.. 66.000 WHIRLPOOL CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 158.610000 10,468.92 -10,468.92 0.00
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 98138H101 20180322S001330 306.. 405.000 WORKDAY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 134.819700 54,606.03 -54,606.03 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 981558109 20180322S000440 306.. 2,175.000 WORLDPAY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 83.880900 182,462.71 -182,462.71 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 983134107 20180322S001360 306.. 399.000 WYNN RESORTS LTD UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 179.677100 71,695.15 -71,695.15 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 983919101 20180322S000690 306.. 1,229.000 XILINX INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 76.415100 93,926.45 -93,926.45 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 98419M100 20180322S001900 306.. 145.000 XYLEM INC/NY UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 79.469500 11,524.53 -11,524.53 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B 989701107 20180322S001210 306.. 516.000 ZIONS BANCORPORATION UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 55.147400 28,461.22 -28,461.22 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B G0177J108 20180322S002050 306.. 74.000 ALLERGAN PLC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 164.670000 12,186.32 -12,186.32 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B G0450A105 20180322S000800 306.. 923.000 ARCH CAPITAL GROUP LTD UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 86.621700 79,961.06 -79,961.06 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B G29183103 20180322S001400 306.. 370.000 EATON CORP PLC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 81.661400 30,218.42 -30,218.42 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B G47791101 20180322S001410 306.. 368.000 INGERSOLL-RAND PLC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 89.560600 32,961.98 -32,961.98 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B G51502105 20180322S000150 306.. 4,458.000 JOHNSON CONTROLS INTERNATIONAL UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 36.559500 163,026.83 -163,026.83 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B G5960L103 20180322S000340 306.. 2,681.000 MEDTRONIC PLC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 80.303600 215,320.76 -215,320.76 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B G6095L109 20180322S001470 306.. 341.000 APTIV PLC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 88.709900 30,253.49 -30,253.49 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B G6518L108 20180322S000490 306.. 1,920.000 NIELSEN HOLDINGS PLC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 32.725800 62,852.74 -62,852.74 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B G66721104 20180322S001680 306.. 246.000 NORWEGIAN CRUISE LINE HOLDINGS UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 54.515600 13,413.30 -13,413.30 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B G7S00T104 20180322S001780 306.. 197.000 PENTAIR PLC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 72.050000 14,195.82 -14,195.82 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B G98294104 20180322S000400 306.. 2,381.000 XL GROUP LTD UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 55.468700 132,094.78 -132,094.78 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B H1467J104 20180322S001740 306.. 224.000 CHUBB LTD UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 140.813800 31,544.53 -31,544.53 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B M22465104 20180322S002040 306.. 88.000 CHECK POINT SOFTWARE TECHNOLOG UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 103.354300 9,096.06 -9,096.06 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B V7780T103 20180322S001820 306.. 168.000 ROYAL CARIBBEAN CRUISES LTD UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 124.117800 20,853.47 -20,853.47 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY B Y09827109 20180322S001940 306.. 124.000 BROADCOM LTD UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 247.114400 30,643.43 -30,643.43 0.00

RECEIPTS AND DISBURSEMENT TRANSACTIONS 0.000 -
27,111,356.88

-
27,111,356.88 0.00

U.S. DOLLAR 0.000 -
27,111,356.88

-
27,111,356.88 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW NA9123459 20180131S000170 Q4 .. 0.000 Q4 MANAGER FEES 1/31/2018 1/31/2018 0.000000 -48,311.90 -48,311.90 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CWC NA9123459 20180131S000170 Q4 .. 0.000 1/31/2018 1/31/2018 0.000000 48,311.90 48,311.90 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW NA9123459 20180214A000320 0.000 Q4 MANAGER FEES 1/31/2018 1/31/2018 0.000000 -48,311.90 -48,311.90 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CD 99VVARL72 20180323S002540 KR.. 0.000 TRANSFER FROM KR2F9001002 KRS
INTE.. 3/23/2018 3/23/2018 0.000000 95,000.00 95,000.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20180102S000270
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 1/2/2018 1/2/2018 0.000000 -145,889.12 -145,889.12 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20180108S000070
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 1/8/2018 1/8/2018 0.000000 -144,659.38 -144,659.38 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20180112S000110
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 1/12/2018 1/12/2018 0.000000 -6,457.79 -6,457.79 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20180116S000340
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 1/16/2018 1/16/2018 0.000000 -87,575.34 -87,575.34 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20180122S000050
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 1/22/2018 1/22/2018 0.000000 -182,178.35 -182,178.35 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20180129S000050
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 1/29/2018 1/29/2018 0.000000 -55,027.61 -55,027.61 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20180205S000030
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 2/5/2018 2/5/2018 0.000000 -147,805.37 -147,805.37 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20180212S000070
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 2/12/2018 2/12/2018 0.000000 -58,428.07 -58,428.07 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20180214S000200
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 2/14/2018 2/14/2018 0.000000 -5,894.00 -5,894.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20180220S000150
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 2/20/2018 2/20/2018 0.000000 -82,740.34 -82,740.34 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20180226S000070
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 2/26/2018 2/26/2018 0.000000 -33,347.94 -33,347.94 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20180305S000040
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 3/5/2018 3/5/2018 0.000000 -182,731.72 -182,731.72 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20180312S000150
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 3/12/2018 3/12/2018 0.000000 -120,142.10 -120,142.10 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20180313S000130 KR.. 0.000 TRANSFER TO KR2F9001002 KRS
INTERN.. 3/13/2018 3/13/2018 0.000000 -600,000.00 -600,000.00 0.00

Transaction Detail

KRS INTERNAL EQUITY - KR2F10110002 Period :  1/1/2018 to 3/31/2018
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20180314S000260
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 3/14/2018 3/14/2018 0.000000 -7,662.18 -7,662.18 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20180319S000040
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 3/19/2018 3/19/2018 0.000000 -240,406.44 -240,406.44 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW 99VVARL72 20180326S000030
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 3/26/2018 3/26/2018 0.000000 -77,113.20 -77,113.20 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW NA9123459 20180221S004750 NR.. 0.000 TRANSFER TO KR2F9001002 CUSTOM
ALL.. 2/21/2018 2/21/2018 0.000000 -25,000,000.00 -25,000,000.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW NA9123459 20180112A000170 0.000 BNY SL REBATE DECEMBER 2017 1/12/2018 1/12/2018 0.000000 -34,274.72 -34,274.72 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW NA9123459 20180214A000300 0.000 BNY SL REBATES JANUARY 2018 2/14/2018 2/14/2018 0.000000 -34,612.87 -34,612.87 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW NA9123459 20180314A000320 0.000 BNY SL REBATE FEB 2018 3/14/2018 3/14/2018 0.000000 -25,957.59 -25,957.59 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW NA9123459 20180112A000160 0.000 BNY SL BANK FEES DEC 2017 1/12/2018 1/12/2018 0.000000 -1,137.70 -1,137.70 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW NA9123459 20180214A000290 0.000 BNY SL BANK FEES JANUARY 2018 2/14/2018 2/14/2018 0.000000 -1,038.18 -1,038.18 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CW NA9123459 20180314A000310 0.000 BNY SL BANK FEE FEB 2018 3/14/2018 3/14/2018 0.000000 -1,350.38 -1,350.38 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CD NA9123459 20180112A000150 0.000 BNY SL GROSS EARN DECEMBER 2017 1/12/2018 1/12/2018 0.000000 41,870.21 41,870.21 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CD NA9123459 20180214A000280 0.000 BNY SL GROSS EARN JANUARY 2018 2/14/2018 2/14/2018 0.000000 41,545.05 41,545.05 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY CD NA9123459 20180314A000300 0.000 BNY SL GROSS EARN FEB 2018 3/14/2018 3/14/2018 0.000000 34,970.15 34,970.15 0.00

SALES -
2,367,329.270

-
35,647,377.47 41,870,571.30 6,223,193.83

U.S. DOLLAR -
2,367,329.270

-
35,647,377.47 41,870,571.30 6,223,193.83

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 996085619 20180102S000280 -46,071.610 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/2/2018 1/2/2018 1/2/2018 1.000000 -46,071.61 46,071.61 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 996085619 20180122S000060 -163,240.310 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/22/2018 1/22/2018 1/22/2018 1.000000 -163,240.31 163,240.31 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 996085619 20180129S000060 -47,682.070 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/29/2018 1/29/2018 1/29/2018 1.000000 -47,682.07 47,682.07 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 996085619 20180205S000040 -138,955.370 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 2/5/2018 2/5/2018 2/5/2018 1.000000 -138,955.37 138,955.37 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 996085619 20180212S000080 -52,941.760 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 2/12/2018 2/12/2018 2/12/2018 1.000000 -52,941.76 52,941.76 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 996085619 20180220S000160 -78,308.670 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 2/20/2018 2/20/2018 2/20/2018 1.000000 -78,308.67 78,308.67 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 996085619 20180221S004760 -60,801.760 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 2/21/2018 2/21/2018 2/21/2018 1.000000 -60,801.76 60,801.76 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 996085619 20180226S000080 -27,158.250 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 2/26/2018 2/26/2018 2/26/2018 1.000000 -27,158.25 27,158.25 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 996085619 20180305S000050 -180,832.900 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/5/2018 3/5/2018 3/5/2018 1.000000 -180,832.90 180,832.90 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 996085619 20180312S000160 -81,336.150 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/12/2018 3/12/2018 3/12/2018 1.000000 -81,336.15 81,336.15 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 996085619 20180313S000140 -584,518.620 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/13/2018 3/13/2018 3/13/2018 1.000000 -584,518.62 584,518.62 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 996085619 20180319S000080 -239,148.800 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/19/2018 3/19/2018 3/19/2018 1.000000 -239,148.80 239,148.80 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 996085619 20180326S000040 -65,685.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/26/2018 3/26/2018 3/26/2018 1.000000 -65,685.00 65,685.00 0.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 001055102 20180216S002320 304.. -480.000 AFLAC INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 88.080000 -34,760.84 42,273.82 7,512.98

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 001055102 20180322S003790 306.. -322.000 AFLAC INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 45.305700 -11,659.37 14,584.88 2,925.51

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 00206R102 20180216S000440 304.. -1,764.000 AT&T INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 36.970000 -75,853.00 65,200.34 -10,652.66

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 00206R102 20180322S002670 306.. -2,070.000 AT&T INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 36.227800 -89,011.17 74,969.11 -14,042.06

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 002824100 20180216S000660 304.. -1,381.000 ABBOTT LABORATORIES UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 59.460000 -61,046.03 82,102.00 21,055.97

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 002824100 20180322S002860 306.. -1,333.000 ABBOTT LABORATORIES UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 62.759800 -58,924.22 83,643.54 24,719.32

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 00287Y109 20180216S003380 304.. -249.000 ABBVIE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 115.400000 -24,276.45 28,732.06 4,455.61

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 00287Y109 20180322S003180 306.. -765.000 ABBVIE INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 113.085600 -74,584.29 86,500.83 11,916.54

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 00507V109 20180216S002870 304.. -351.000 ACTIVISION BLIZZARD INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 71.960000 -15,080.83 25,254.74 10,173.91

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 00724F101 20180216S003650 304.. -191.000 ADOBE SYSTEMS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 202.520000 -20,389.13 38,678.99 18,289.86

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 00751Y106 20180216S004650 304.. -171.000 ADVANCE AUTO PARTS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 108.720000 -27,859.46 18,589.41 -9,270.05

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 00751Y106 20180322S004150 306.. -211.000 ADVANCE AUTO PARTS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 115.999800 -34,376.29 24,473.28 -9,903.01

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 007903107 20180216S004630 304.. -1,710.000 ADVANCED MICRO DEVICES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 12.090000 -22,647.95 20,660.59 -1,987.36

Transaction Detail

KRS INTERNAL EQUITY - KR2F10110002 Period :  1/1/2018 to 3/31/2018
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 00817Y108 20180216S001140 304.. -958.000 AETNA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 176.790000 -118,672.90 169,353.71 50,680.81

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 00817Y108 20180322S002800 306.. -1,456.000 AETNA INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 171.272900 -180,362.99 249,353.01 68,990.02

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 008252108 20180216S003660 304.. -189.000 AFFILIATED MANAGERS GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 189.570000 -33,323.60 35,826.48 2,502.88

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 008252108 20180322S004540 306.. -73.000 AFFILIATED MANAGERS GROUP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 193.470000 -12,871.02 14,122.25 1,251.23

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 00846U101 20180216S001520 304.. -767.000 AGILENT TECHNOLOGIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 71.880000 -35,617.48 55,124.93 19,507.45

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 009158106 20180216S004030 304.. -112.000 AIR PRODUCTS & CHEMICALS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 163.170000 -15,598.39 18,273.77 2,675.38

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 00971T101 20180216S001810 304.. -639.000 AKAMAI TECHNOLOGIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 67.000000 -40,797.65 42,807.22 2,009.57

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 011659109 20180216S002980 304.. -329.000 ALASKA AIR GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 65.830000 -26,011.13 21,655.09 -4,356.04

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 011659109 20180322S002840 306.. -1,419.000 ALASKA AIR GROUP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 63.869500 -112,187.82 90,614.53 -21,573.29

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 012653101 20180216S004350 304.. -356.000 ALBEMARLE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 114.360000 -30,575.66 40,708.54 10,132.88

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 015271109 20180216S004340 304.. -335.000 ALEXANDRIA REAL ESTATE EQUITIE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 121.900000 -37,957.08 40,833.04 2,875.96

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 015271109 20180322S003690 306.. -385.000 ALEXANDRIA REAL ESTATE EQUITIE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 125.344800 -43,622.32 48,252.78 4,630.46

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 016255101 20180216S003890 304.. -144.000 ALIGN TECHNOLOGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 253.850000 -21,811.80 36,552.47 14,740.67

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 017175100 20180216S004060 304.. -104.000 ALLEGHANY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 587.680000 -58,334.27 61,116.52 2,782.25

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 017175100 20180322S004530 306.. -79.000 ALLEGHANY CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 614.770000 -44,311.61 48,564.91 4,253.30

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 018581108 20180216S004100 304.. -93.000 ALLIANCE DATA SYSTEMS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 240.500000 -21,700.60 22,365.28 664.68

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 018581108 20180322S004590 306.. -67.000 ALLIANCE DATA SYSTEMS CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 228.470000 -15,633.76 15,306.46 -327.30

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 018802108 20180216S000280 304.. -2,537.000 ALLIANT ENERGY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 38.930000 -101,851.80 98,744.09 -3,107.71

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 020002101 20180216S001400 304.. -825.000 ALLSTATE CORP/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 94.070000 -63,419.68 77,599.76 14,180.08

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 020002101 20180322S002970 306.. -1,067.000 ALLSTATE CORP/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 97.375800 -82,022.78 103,886.90 21,864.12

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 02005N100 20180216S000210 304.. -3,132.000 ALLY FINANCIAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 28.640000 -64,468.41 89,674.91 25,206.50

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 02005N100 20180322S002400 306.. -5,294.000 ALLY FINANCIAL INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 27.633500 -108,970.56 146,235.43 37,264.87

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 02079K305 20180216S004190 304.. -17.000 ALPHABET INC-CL A UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 1,093.380000 -16,599.20 18,586.90 1,987.70

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 02079K305 20180322S004710 306.. -37.000 ALPHABET INC-CL A UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 1,105.030000 -36,127.68 40,884.79 4,757.11

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 02209S103 20180216S002610 304.. -419.000 ALTRIA GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 65.370000 -29,866.64 27,386.25 -2,480.39

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 02209S103 20180322S004550 306.. -73.000 ALTRIA GROUP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 60.500000 -5,203.50 4,415.66 -787.84

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 023135106 20180216S004200 304.. -16.000 AMAZON.COM INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 1,457.370000 -12,558.05 23,317.26 10,759.21

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 023608102 20180216S000390 304.. -1,857.000 AMEREN CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 56.400000 -99,310.48 104,718.45 5,407.97

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 025537101 20180216S000800 304.. -1,231.000 AMERICAN ELECTRIC POWER CO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 66.620000 -87,050.12 81,998.09 -5,052.03

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 025816109 20180216S001670 304.. -699.000 AMERICAN EXPRESS CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 96.350000 -52,473.80 67,341.85 14,868.05

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 025816109 20180322S002700 306.. -1,914.000 AMERICAN EXPRESS CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 95.615300 -143,683.62 182,984.31 39,300.69

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 026874784 20180216S001160 304.. -951.000 AMERICAN INTERNATIONAL GROUP I UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 59.050000 -53,964.65 56,148.12 2,183.47

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 026874784 20180322S002690 306.. -2,002.000 AMERICAN INTERNATIONAL GROUP I UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 55.935100 -113,603.81 111,959.46 -1,644.35

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 03027X100 20180216S003350 304.. -253.000 AMERICAN TOWER CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 135.860000 -30,152.83 34,369.88 4,217.05

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 030420103 20180216S000900 304.. -1,163.000 AMERICAN WATER WORKS CO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 79.690000 -95,874.46 92,668.60 -3,205.86

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 030420103 20180322S002900 306.. -1,204.000 AMERICAN WATER WORKS CO INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 81.146700 -99,254.39 97,686.33 -1,568.06

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 03076C106 20180216S003600 304.. -206.000 AMERIPRISE FINANCIAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 158.150000 -24,353.58 32,576.59 8,223.01

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 03076C106 20180322S004470 306.. -94.000 AMERIPRISE FINANCIAL INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 158.850000 -11,112.80 14,930.61 3,817.81

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 031100100 20180216S001500 304.. -777.000 AMETEK INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 75.560000 -40,391.12 58,702.93 18,311.81

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 031100100 20180322S003440 306.. -542.000 AMETEK INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 78.994200 -28,175.02 42,808.45 14,633.43

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 031162100 20180216S003930 304.. -138.000 AMGEN INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 183.800000 -24,485.00 25,362.77 877.77

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 031162100 20180322S003610 306.. -440.000 AMGEN INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 182.661600 -78,068.10 80,364.84 2,296.74

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 032095101 20180216S001790 304.. -665.000 AMPHENOL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 88.900000 -40,004.54 59,112.14 19,107.60

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 032654105 20180216S003800 304.. -165.000 ANALOG DEVICES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 85.280000 -13,639.68 14,069.63 429.95

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 03349M105 20180216S001610 304.. -723.000 ANDEAVOR UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 98.230000 -62,860.75 71,013.22 8,152.47

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 035710409 20180216S000140 304.. -14,095.000 ANNALY CAPITAL MANAGEMENT INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 10.620000 -155,717.16 149,579.73 -6,137.43

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 035710409 20180322S004400 306.. -104.000 ANNALY CAPITAL MANAGEMENT INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 10.535000 -1,148.96 1,094.57 -54.39
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 03662Q105 20180216S002220 304.. -506.000 ANSYS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 161.810000 -50,999.92 81,870.16 30,870.24

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 03662Q105 20180322S004260 306.. -163.000 ANSYS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 166.900000 -16,428.83 27,202.44 10,773.61

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 036752103 20180216S001530 304.. -763.000 ANTHEM INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 231.360000 -124,065.19 176,517.88 52,452.69

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 036752103 20180322S002740 306.. -1,738.000 ANTHEM INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 228.336700 -282,601.96 396,822.63 114,220.67

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 037833100 20180216S003740 304.. -177.000 APPLE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 172.400000 -27,168.79 30,512.76 3,343.97

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 037833100 20180322S004450 306.. -98.000 APPLE INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 173.510000 -15,042.61 17,002.60 1,959.99

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 038222105 20180216S003200 304.. -280.000 APPLIED MATERIALS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 53.740000 -10,986.86 15,044.75 4,057.89

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 03965L100 20180216S000710 304.. -1,356.000 ARCONIC INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 25.180000 -28,337.87 34,133.12 5,795.25

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 03965L100 20180322S003410 306.. -566.000 ARCONIC INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 24.408900 -11,828.35 13,809.46 1,981.11

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 052769106 20180216S003920 304.. -139.000 AUTODESK INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 113.580000 -8,776.56 15,786.21 7,009.65

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 052800109 20180216S004270 304.. -578.000 AUTOLIV INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 145.030000 -63,275.13 83,821.06 20,545.93

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 053015103 20180216S002930 304.. -341.000 AUTOMATIC DATA PROCESSING INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 115.500000 -33,957.25 39,382.03 5,424.78

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 053015103 20180322S004770 306.. -18.000 AUTOMATIC DATA PROCESSING INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 116.490000 -1,792.47 2,096.59 304.12

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 053332102 20180216S004180 304.. -50.000 AUTOZONE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 725.770000 -38,368.61 36,287.28 -2,081.33

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 053484101 20180216S003620 304.. -197.000 AVALONBAY COMMUNITIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 161.340000 -36,403.33 31,781.76 -4,621.57

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 054937107 20180216S000730 304.. -1,344.000 BB&T CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 54.580000 -53,537.83 73,343.74 19,805.91

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 05722G100 20180216S004710 304.. -507.000 BAKER HUGHES A GE CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 26.090000 -27,432.79 13,223.52 -14,209.27

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 058498106 20180216S000760 304.. -1,282.000 BALL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 39.010000 -47,140.69 50,000.04 2,859.35

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 060505104 20180216S000240 304.. -2,981.000 BANK OF AMERICA CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 32.000000 -57,462.94 95,367.43 37,904.49

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 060505104 20180322S002430 306.. -4,701.000 BANK OF AMERICA CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 32.147600 -90,618.35 151,075.36 60,457.01

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 064058100 20180216S000770 304.. -1,268.000 BANK OF NEW YORK MELLON CORP/T UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 56.010000 -51,270.28 71,009.52 19,739.24

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 071813109 20180216S000430 304.. -1,787.000 BAXTER INTERNATIONAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 66.310000 -83,010.41 118,479.83 35,469.42

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 071813109 20180322S002560 306.. -2,500.000 BAXTER INTERNATIONAL INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 66.836900 -116,130.96 167,063.39 50,932.43

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 075887109 20180216S000370 304.. -1,987.000 BECTON DICKINSON AND CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 221.660000 -371,323.22 440,413.34 69,090.12

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 075887109 20180322S004380 306.. -116.000 BECTON DICKINSON AND CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 219.170000 -21,677.65 25,421.97 3,744.32

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 084670702 20180216S003280 304.. -261.000 BERKSHIRE HATHAWAY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 203.680000 -38,581.23 53,157.29 14,576.06

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 084670702 20180322S003320 306.. -617.000 BERKSHIRE HATHAWAY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 205.861300 -91,205.45 127,007.31 35,801.86

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 086516101 20180216S000410 304.. -1,818.000 BEST BUY CO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 73.270000 -56,338.84 133,188.14 76,849.30

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 086516101 20180322S002460 306.. -3,593.000 BEST BUY CO INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 68.803300 -111,345.13 247,168.61 135,823.48

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 09061G101 20180216S004430 304.. -425.000 BIOMARIN PHARMACEUTICAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 85.300000 -38,224.24 36,248.47 -1,975.77

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 09061G101 20180322S003490 306.. -515.000 BIOMARIN PHARMACEUTICAL INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 86.318100 -46,318.79 44,447.64 -1,871.15

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 09247X101 20180216S004160 304.. -54.000 BLACKROCK INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 539.350000 -22,904.39 29,123.81 6,219.42

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 097023105 20180216S003560 304.. -215.000 BOEING CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 356.790000 -34,830.68 76,706.46 41,875.78

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 097023105 20180322S003570 306.. -454.000 BOEING CO/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 340.121900 -73,549.43 154,407.23 80,857.80

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 099724106 20180216S001090 304.. -980.000 BORGWARNER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 52.610000 -34,152.02 51,549.25 17,397.23

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 101121101 20180216S004080 304.. -103.000 BOSTON PROPERTIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 117.450000 -13,557.88 12,096.30 -1,461.58

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 101121101 20180322S002880 306.. -1,273.000 BOSTON PROPERTIES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 124.191400 -167,564.82 158,079.26 -9,485.56

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 101137107 20180216S000600 304.. -1,494.000 BOSTON SCIENTIFIC CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 27.100000 -36,457.58 40,475.25 4,017.67

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 11133T103 20180216S002170 304.. -518.000 BROADRIDGE FINANCIAL SOLUTIONS UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 99.000000 -38,588.17 51,276.92 12,688.75

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 11133T103 20180322S004600 306.. -65.000 BROADRIDGE FINANCIAL SOLUTIONS UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 108.590000 -4,842.14 7,057.53 2,215.39

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 115637209 20180216S001680 304.. -691.000 BROWN-FORMAN CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 68.620000 -34,330.69 47,410.14 13,079.45

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 115637209 20180322S003000 306.. -1,062.000 BROWN-FORMAN CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 55.214200 -42,210.35 58,625.50 16,415.15

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 12503M108 20180216S002780 304.. -375.000 CBOE GLOBAL MARKETS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 116.840000 -41,470.10 43,811.17 2,341.07

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 12503M108 20180322S004510 306.. -83.000 CBOE GLOBAL MARKETS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 117.461700 -9,178.72 9,748.26 569.54

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 12504L109 20180216S001580 304.. -744.000 CBRE GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 44.920000 -24,739.27 33,414.12 8,674.85

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 12504L109 20180322S004630 306.. -58.000 CBRE GROUP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 47.870000 -1,928.60 2,775.81 847.21

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 12508E101 20180216S002920 304.. -346.000 CDK GLOBAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 70.220000 -21,252.20 24,292.95 3,040.75

Transaction Detail

KRS INTERNAL EQUITY - KR2F10110002 Period :  1/1/2018 to 3/31/2018

Page 33 of 217Report Timestamp: Tue Apr 17 2018 04:52:02 PM

4.7

Investment Committee Meeting- May 1, 2018 - Standard Reports

116

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



.

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 12514G108 20180216S003060 304.. -308.000 CDW CORP/DE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 70.930000 -19,619.43 21,843.62 2,224.19

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 12514G108 20180322S004800 306.. -1.000 CDW CORP/DE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 75.080000 -63.70 75.06 11.36

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 12541W209 20180216S001330 304.. -873.000 CH ROBINSON WORLDWIDE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 92.880000 -62,955.07 81,075.81 18,120.74

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 12541W209 20180322S003090 306.. -872.000 CH ROBINSON WORLDWIDE INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 94.293300 -62,882.95 82,213.14 19,330.19

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 125509109 20180216S002040 304.. -559.000 CIGNA CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 191.960000 -83,047.05 107,298.97 24,251.92

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 125509109 20180322S002910 306.. -1,176.000 CIGNA CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 168.629100 -174,710.79 198,291.47 23,580.68

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 125581801 20180216S001080 304.. -1,015.000 CIT GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 53.530000 -35,692.21 54,324.08 18,631.87

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 12572Q105 20180216S001600 304.. -729.000 CME GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 164.680000 -74,630.06 120,043.47 45,413.41

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 125896100 20180216S000270 304.. -2,558.000 CMS ENERGY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 43.740000 -114,929.22 111,865.14 -3,064.08

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 126408103 20180216S002090 304.. -549.000 CSX CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 55.630000 -23,979.37 30,536.04 6,556.67

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 126408103 20180322S002790 306.. -1,496.000 CSX CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 57.505100 -65,342.68 86,010.68 20,668.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 126650100 20180216S001750 304.. -673.000 CVS HEALTH CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 70.370000 -62,611.53 47,352.86 -15,258.67

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 12673P105 20180216S000820 304.. -1,205.000 CA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 35.290000 -40,890.66 42,514.42 1,623.76

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 127097103 20180216S004610 304.. -896.000 CABOT OIL & GAS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 23.970000 -21,002.60 21,469.90 467.30

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 127387108 20180216S001350 304.. -866.000 CADENCE DESIGN SYSTEMS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 39.110000 -34,032.64 33,861.97 -170.67

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 127387108 20180322S003030 306.. -953.000 CADENCE DESIGN SYSTEMS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 38.495500 -37,451.62 36,675.83 -775.79

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 134429109 20180216S004780 304.. -1,155.000 CAMPBELL SOUP CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 46.230000 -75,375.80 53,385.75 -21,990.05

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 134429109 20180322S003500 306.. -515.000 CAMPBELL SOUP CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 41.988700 -33,609.12 21,618.53 -11,990.59

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 14040H105 20180216S003670 304.. -188.000 CAPITAL ONE FINANCIAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 98.270000 -13,126.37 18,472.92 5,346.55

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 14040H105 20180322S004290 306.. -153.000 CAPITAL ONE FINANCIAL CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 98.900300 -10,682.63 15,129.87 4,447.24

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 14149Y108 20180216S002830 304.. -367.000 CARDINAL HEALTH INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 67.900000 -30,127.79 24,915.97 -5,211.82

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 14149Y108 20180322S003900 306.. -288.000 CARDINAL HEALTH INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 65.705200 -23,642.52 18,919.78 -4,722.74

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 143130102 20180216S004560 304.. -372.000 CARMAX INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 64.270000 -24,294.14 23,905.09 -389.05

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 143658300 20180216S004220 304.. -936.000 CARNIVAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 69.200000 -50,671.79 64,762.68 14,090.89

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 149123101 20180216S003980 304.. -118.000 CATERPILLAR INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 160.250000 -9,931.38 18,908.17 8,976.79

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 150870103 20180216S002290 304.. -491.000 CELANESE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 102.470000 -34,947.61 50,307.92 15,360.31

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 15135B101 20180216S001020 304.. -1,034.000 CENTENE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 99.720000 -80,544.14 103,100.33 22,556.19

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 15189T107 20180216S000190 304.. -3,485.000 CENTERPOINT ENERGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 26.690000 -87,594.35 92,986.36 5,392.01

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 15189T107 20180322S003920 306.. -277.000 CENTERPOINT ENERGY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 26.948800 -6,962.31 7,461.87 499.56

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 156700106 20180216S000560 304.. -1,523.000 CENTURYLINK INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 18.920000 -38,958.16 28,803.07 -10,155.09

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 156700106 20180322S002470 306.. -3,421.000 CENTURYLINK INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 16.418500 -87,508.77 56,132.18 -31,376.59

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 156782104 20180216S001320 304.. -875.000 CERNER CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 64.400000 -54,643.87 56,342.13 1,698.26

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 156782104 20180322S003050 306.. -914.000 CERNER CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 60.298200 -57,079.43 55,102.13 -1,977.30

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 16119P108 20180216S003880 304.. -145.000 CHARTER COMMUNICATIONS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 364.030000 -42,236.17 52,782.04 10,545.87

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 16119P108 20180322S003860 306.. -299.000 CHARTER COMMUNICATIONS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 326.948500 -87,093.89 97,752.35 10,658.46

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 16411R208 20180216S004590 304.. -382.000 CHENIERE ENERGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 57.720000 -17,279.11 22,045.66 4,766.55

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 16411R208 20180322S004460 306.. -96.000 CHENIERE ENERGY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 54.000000 -4,342.40 5,182.92 840.52

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 166764100 20180216S003490 304.. -231.000 CHEVRON CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 112.500000 -24,396.25 25,985.16 1,588.91

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 169656105 20180216S004310 304.. -150.000 CHIPOTLE MEXICAN GRILL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 287.000000 -63,364.55 43,047.87 -20,316.68

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 169656105 20180322S004330 306.. -127.000 CHIPOTLE MEXICAN GRILL INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 336.985500 -53,648.65 42,794.90 -10,853.75

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 171340102 20180216S004800 304.. -969.000 CHURCH & DWIGHT CO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 49.570000 -48,432.58 48,024.95 -407.63

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 171798101 20180216S003760 304.. -172.000 CIMAREX ENERGY CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 98.260000 -20,163.07 16,899.03 -3,264.04

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 172062101 20180216S001430 304.. -797.000 CINCINNATI FINANCIAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 75.960000 -59,435.01 60,532.74 1,097.73

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 172062101 20180322S003540 306.. -483.000 CINCINNATI FINANCIAL CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 75.862700 -36,018.96 36,636.00 617.04

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 17275R102 20180216S001220 304.. -910.000 CISCO SYSTEMS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 43.970000 -27,427.35 40,004.94 12,577.59

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 17275R102 20180322S002960 306.. -1,071.000 CISCO SYSTEMS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 44.652600 -32,279.89 47,811.11 15,531.22

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 172908105 20180216S003050 304.. -310.000 CINTAS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 167.350000 -37,892.86 51,874.97 13,982.11

Transaction Detail

KRS INTERNAL EQUITY - KR2F10110002 Period :  1/1/2018 to 3/31/2018
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 172908105 20180322S003880 306.. -294.000 CINTAS CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 174.788000 -35,937.10 51,383.54 15,446.44

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 172967424 20180216S002650 304.. -413.000 CITIGROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 76.800000 -22,650.38 31,714.56 9,064.18

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 174610105 20180216S000230 304.. -3,047.000 CITIZENS FINANCIAL GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 45.730000 -95,334.17 139,313.24 43,979.07

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 174610105 20180322S002390 306.. -5,568.000 CITIZENS FINANCIAL GROUP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 44.950800 -174,210.92 250,224.58 76,013.66

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 177376100 20180216S002800 304.. -370.000 CITRIX SYSTEMS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 91.120000 -24,003.85 33,710.84 9,706.99

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 177376100 20180322S004410 306.. -104.000 CITRIX SYSTEMS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 94.870000 -6,747.03 9,865.21 3,118.18

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 189054109 20180216S001740 304.. -674.000 CLOROX CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 130.630000 -90,938.06 88,037.52 -2,900.54

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 189054109 20180322S003150 306.. -789.000 CLOROX CO/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 125.312200 -106,454.20 98,861.15 -7,593.05

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 191216100 20180216S001640 304.. -720.000 COCA-COLA CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 45.530000 -32,835.39 32,775.44 -59.95

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 191216100 20180322S002920 306.. -1,154.000 COCA-COLA CO/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 43.124500 -52,627.83 49,752.98 -2,874.85

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 192446102 20180216S003140 304.. -286.000 COGNIZANT TECHNOLOGY SOLUTIONS UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 81.490000 -20,771.04 23,303.45 2,532.41

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 194162103 20180216S003450 304.. -239.000 COLGATE-PALMOLIVE CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 70.990000 -17,348.79 16,964.42 -384.37

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 20030N101 20180216S000650 304.. -1,432.000 COMCAST CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 40.000000 -47,432.16 57,267.93 9,835.77

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 20030N101 20180322S002440 306.. -4,018.000 COMCAST CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 34.818600 -133,088.27 139,857.71 6,769.44

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 200340107 20180216S000630 304.. -1,473.000 COMERICA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 96.980000 -79,862.28 142,837.19 62,974.91

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 200340107 20180322S002630 306.. -2,309.000 COMERICA INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 99.362800 -125,188.05 229,400.32 104,212.27

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 205887102 20180216S000550 304.. -1,528.000 CONAGRA BRANDS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 36.190000 -56,854.25 55,285.58 -1,568.67

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 205887102 20180322S002810 306.. -1,441.000 CONAGRA BRANDS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 35.241200 -53,617.13 50,766.98 -2,850.15

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 20605P101 20180216S004400 304.. -256.000 CONCHO RESOURCES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 145.590000 -31,527.65 37,268.25 5,740.60

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 20825C104 20180216S002530 304.. -437.000 CONOCOPHILLIPS UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 54.410000 -19,119.09 23,773.34 4,654.25

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 209115104 20180216S000450 304.. -1,749.000 CONSOLIDATED EDISON INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 76.840000 -142,537.01 134,376.93 -8,160.08

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 209115104 20180322S003990 306.. -250.000 CONSOLIDATED EDISON INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 77.128300 -20,374.07 19,279.13 -1,094.94

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 21036P108 20180216S002630 304.. -418.000 CONSTELLATION BRANDS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 216.690000 -72,183.60 90,571.18 18,387.58

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 216648402 20180216S002420 304.. -451.000 COOPER COS INC/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 232.900000 -78,584.20 105,032.09 26,447.89

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 219350105 20180216S000570 304.. -1,501.000 CORNING INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 29.450000 -36,550.35 44,192.16 7,641.81

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 219350105 20180322S002510 306.. -3,142.000 CORNING INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 29.415400 -76,509.80 92,389.63 15,879.83

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 22160K105 20180216S004010 304.. -114.000 COSTCO WHOLESALE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 191.450000 -18,617.46 21,823.93 3,206.47

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 22160K105 20180322S003720 306.. -344.000 COSTCO WHOLESALE CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 187.161000 -56,179.02 64,378.45 8,199.43

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 222070203 20180216S004680 304.. -751.000 COTY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 21.420000 -13,878.96 16,080.41 2,201.45

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 22822V101 20180216S002130 304.. -536.000 CROWN CASTLE INTERNATIONAL COR UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 107.530000 -54,489.63 57,630.72 3,141.09

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 231021106 20180216S003220 304.. -279.000 CUMMINS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 164.930000 -36,705.29 46,012.31 9,307.02

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 231021106 20180322S003210 306.. -731.000 CUMMINS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 162.284300 -96,170.50 118,619.76 22,449.26

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 23331A109 20180216S000670 304.. -1,381.000 DR HORTON INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 45.170000 -48,968.14 62,367.96 13,399.82

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 233331107 20180216S000840 304.. -1,202.000 DTE ENERGY CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 102.730000 -121,763.86 123,469.58 1,705.72

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 235851102 20180216S001620 304.. -723.000 DANAHER CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 97.340000 -58,676.98 70,369.77 11,692.79

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 235851102 20180322S003660 306.. -396.000 DANAHER CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 100.481000 -32,138.43 39,785.60 7,647.17

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 237194105 20180216S001390 304.. -842.000 DARDEN RESTAURANTS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 97.400000 -58,489.35 82,002.58 23,513.23

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 237194105 20180322S003390 306.. -586.000 DARDEN RESTAURANTS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 94.349400 -40,706.37 55,281.61 14,575.24

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 23918K108 20180216S001300 304.. -881.000 DAVITA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 73.810000 -66,983.84 65,018.49 -1,965.35

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 23918K108 20180322S003070 306.. -882.000 DAVITA INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 67.518800 -67,059.87 59,541.38 -7,518.49

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 244199105 20180216S003090 304.. -299.000 DEERE & CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 165.930000 -28,697.93 49,609.68 20,911.75

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 244199105 20180322S003360 306.. -596.000 DEERE & CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 158.929000 -57,203.90 94,713.53 37,509.63

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 247361702 20180216S002210 304.. -511.000 DELTA AIR LINES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 53.000000 -20,954.80 27,078.54 6,123.74

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 247361702 20180322S004350 306.. -120.000 DELTA AIR LINES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 56.150000 -4,920.89 6,736.64 1,815.75

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 24906P109 20180216S001970 304.. -584.000 DENTSPLY SIRONA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 57.910000 -36,502.63 33,814.27 -2,688.36

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 25278X109 20180216S003860 304.. -151.000 DIAMONDBACK ENERGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 124.120000 -15,179.50 18,740.55 3,561.05

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 253868103 20180216S001240 304.. -908.000 DIGITAL REALTY TRUST INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 102.310000 -97,718.32 92,888.52 -4,829.80

Transaction Detail

KRS INTERNAL EQUITY - KR2F10110002 Period :  1/1/2018 to 3/31/2018
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 254687106 20180216S002380 304.. -468.000 WALT DISNEY CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 105.310000 -46,606.42 49,280.43 2,674.01

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 254687106 20180322S002950 306.. -1,104.000 WALT DISNEY CO/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 102.394900 -109,943.36 113,030.31 3,086.95

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 254709108 20180216S001830 304.. -638.000 DISCOVER FINANCIAL SERVICES UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 78.350000 -36,956.63 49,981.35 13,024.72

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 254709108 20180322S002540 306.. -2,587.000 DISCOVER FINANCIAL SERVICES UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 75.564900 -149,853.91 195,456.01 45,602.10

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 25470M109 20180216S003040 304.. -320.000 DISH NETWORK CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 45.620000 -17,086.52 14,595.66 -2,490.86

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 256746108 20180216S003000 304.. -325.000 DOLLAR TREE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 108.200000 -30,214.84 35,161.74 4,946.90

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 256746108 20180322S004010 306.. -245.000 DOLLAR TREE INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 95.359000 -22,777.34 23,359.97 582.63

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 25746U109 20180216S002950 304.. -337.000 DOMINION ENERGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 75.310000 -26,229.17 25,376.35 -852.82

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 260003108 20180216S002430 304.. -448.000 DOVER CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 101.460000 -34,806.71 45,449.67 10,642.96

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 26078J100 20180216S001010 304.. -1,044.000 DOWDUPONT INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 71.660000 -63,498.50 74,803.48 11,304.98

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 26138E109 20180216S001800 304.. -645.000 DR PEPPER SNAPPLE GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 115.150000 -61,864.18 74,265.19 12,401.01

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 264411505 20180216S000330 304.. -2,079.000 DUKE REALTY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 25.610000 -55,492.66 53,226.37 -2,266.29

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 26441C204 20180216S000750 304.. -1,318.000 DUKE ENERGY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 76.100000 -112,248.65 100,287.59 -11,961.06

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 26441C204 20180322S002760 306.. -1,671.000 DUKE ENERGY CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 76.665700 -142,312.21 128,088.71 -14,223.50

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 26875P101 20180216S003120 304.. -294.000 EOG RESOURCES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 107.200000 -27,566.61 31,513.86 3,947.25

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 26884L109 20180216S001180 304.. -922.000 EQT CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 52.970000 -64,460.22 48,830.29 -15,629.93

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 26884L109 20180322S003100 306.. -868.000 EQT CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 49.503000 -60,684.89 42,958.92 -17,725.97

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 269246401 20180216S000480 304.. -1,720.000 E*TRADE FINANCIAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 51.490000 -56,784.87 88,547.85 31,762.98

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 269246401 20180322S002730 306.. -1,767.000 E*TRADE FINANCIAL CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 57.634700 -58,336.55 101,820.48 43,483.93

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 277432100 20180216S002150 304.. -525.000 EASTMAN CHEMICAL CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 99.850000 -39,424.73 52,416.09 12,991.36

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 277432100 20180322S003350 306.. -602.000 EASTMAN CHEMICAL CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 108.092200 -45,207.02 65,063.97 19,856.95

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 278642103 20180216S001050 304.. -1,024.000 EBAY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 43.160000 -36,136.31 44,187.13 8,050.82

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 278642103 20180322S003620 306.. -438.000 EBAY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 41.892600 -15,456.74 18,344.15 2,887.41

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 278865100 20180216S003990 304.. -118.000 ECOLAB INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 131.220000 -14,339.62 15,482.71 1,143.09

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 278865100 20180322S004790 306.. -7.000 ECOLAB INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 137.130000 -850.66 959.81 109.15

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 281020107 20180216S000610 304.. -1,488.000 EDISON INTERNATIONAL UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 60.040000 -115,088.58 89,326.29 -25,762.29

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 28176E108 20180216S003370 304.. -250.000 EDWARDS LIFESCIENCES CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 134.270000 -28,561.50 33,564.84 5,003.34

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 28176E108 20180322S004090 306.. -231.000 EDWARDS LIFESCIENCES CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 140.507100 -26,390.83 32,454.08 6,063.25

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 285512109 20180216S002680 304.. -398.000 ELECTRONIC ARTS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 126.430000 -34,680.86 50,314.98 15,634.12

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 291011104 20180216S002700 304.. -395.000 EMERSON ELECTRIC CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 71.380000 -23,303.89 28,191.48 4,887.59

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 291011104 20180322S004070 306.. -232.000 EMERSON ELECTRIC CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 71.323000 -13,687.35 16,544.23 2,856.88

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 29364G103 20180216S001030 304.. -1,034.000 ENTERGY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 76.240000 -83,861.78 78,822.57 -5,039.21

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 29364G103 20180322S004050 306.. -236.000 ENTERGY CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 78.447500 -19,140.60 18,510.82 -629.78

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 294429105 20180216S002840 304.. -360.000 EQUIFAX INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 117.050000 -46,660.67 42,134.32 -4,526.35

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 294429105 20180322S004780 306.. -16.000 EQUIFAX INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 121.450000 -2,073.81 1,942.99 -130.82

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 29444U700 20180216S003960 304.. -124.000 EQUINIX INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 405.290000 -49,771.28 50,253.86 482.58

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 29476L107 20180216S002540 304.. -437.000 EQUITY RESIDENTIAL UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 57.900000 -30,633.92 25,298.43 -5,335.49

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 297178105 20180216S002620 304.. -419.000 ESSEX PROPERTY TRUST INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 228.920000 -97,694.04 95,912.12 -1,781.92

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 30040W108 20180216S000470 304.. -1,727.000 EVERSOURCE ENERGY UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 58.470000 -102,735.83 100,962.40 -1,773.43

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 30040W108 20180322S002780 306.. -1,557.000 EVERSOURCE ENERGY UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 57.873400 -92,622.87 90,091.22 -2,531.65

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 30161N101 20180216S000300 304.. -2,429.000 EXELON CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 37.600000 -90,351.57 91,310.07 958.50

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 30161N101 20180322S003310 306.. -625.000 EXELON CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 38.428800 -23,248.14 24,011.19 763.05

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 30212P303 20180216S004700 304.. -130.000 EXPEDIA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 102.000000 -17,300.68 13,258.71 -4,041.97

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 302130109 20180216S001060 304.. -1,021.000 EXPEDITORS INTERNATIONAL OF WA UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 63.920000 -50,846.50 65,253.15 14,406.65

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 302130109 20180322S002870 306.. -1,299.000 EXPEDITORS INTERNATIONAL OF WA UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 64.549100 -64,691.09 83,834.35 19,143.26

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 30219G108 20180216S001070 304.. -1,019.000 EXPRESS SCRIPTS HOLDING CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 74.510000 -76,376.66 75,916.29 -460.37

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 30219G108 20180322S002770 306.. -1,600.000 EXPRESS SCRIPTS HOLDING CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 72.446500 -119,924.09 115,895.72 -4,028.37

Transaction Detail

KRS INTERNAL EQUITY - KR2F10110002 Period :  1/1/2018 to 3/31/2018
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 30225T102 20180216S001890 304.. -606.000 EXTRA SPACE STORAGE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 82.370000 -54,865.47 49,910.51 -4,954.96

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 30231G102 20180216S001490 304.. -780.000 EXXON MOBIL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 76.180000 -72,811.49 59,413.17 -13,398.32

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 302491303 20180216S003020 304.. -323.000 FMC CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 85.040000 -24,282.98 27,464.86 3,181.88

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 30303M102 20180216S004050 304.. -107.000 FACEBOOK INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 178.990000 -12,648.06 19,150.68 6,502.62

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 311900104 20180216S004600 304.. -387.000 FASTENAL CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 55.520000 -16,479.21 21,482.84 5,003.63

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 311900104 20180322S003910 306.. -287.000 FASTENAL CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 56.897200 -12,221.01 16,326.25 4,105.24

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 313747206 20180216S003300 304.. -259.000 FEDERAL REALTY INVESTMENT TRUS UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 111.880000 -42,272.51 28,974.31 -13,298.20

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 31428X106 20180216S003590 304.. -213.000 FEDEX CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 244.000000 -36,705.77 51,969.19 15,263.42

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 31428X106 20180322S003820 306.. -309.000 FEDEX CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 256.260400 -53,249.21 79,179.54 25,930.33

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 315616102 20180216S003580 304.. -213.000 F5 NETWORKS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 144.840000 -28,362.90 30,848.60 2,485.70

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 315616102 20180322S004340 306.. -121.000 F5 NETWORKS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 150.560000 -16,112.25 18,216.12 2,103.87

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 31620M106 20180216S001950 304.. -589.000 FIDELITY NATIONAL INFORMATION UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 96.540000 -46,846.65 56,856.32 10,009.67

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 31620R303 20180216S000220 304.. -3,089.000 FNF GROUP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 39.510000 -92,354.41 122,020.40 29,665.99

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 31620R303 20180322S003140 306.. -810.000 FNF GROUP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 41.080000 -24,217.24 33,265.93 9,048.69

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 316773100 20180216S000260 304.. -2,604.000 FIFTH THIRD BANCORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 33.110000 -53,577.38 86,196.91 32,619.53

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 316773100 20180322S002500 306.. -3,182.000 FIFTH THIRD BANCORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 33.654000 -65,469.75 107,052.73 41,582.98

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 33616C100 20180216S004240 304.. -1,261.000 FIRST REPUBLIC BANK/CA UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 94.610000 -99,133.53 119,290.99 20,157.46

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 337738108 20180216S003260 304.. -265.000 FISERV INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 140.500000 -29,865.85 37,229.64 7,363.79

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 337932107 20180216S000320 304.. -2,188.000 FIRSTENERGY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 32.930000 -77,541.13 72,032.76 -5,508.37

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 339041105 20180216S004130 304.. -79.000 FLEETCOR TECHNOLOGIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 195.000000 -15,012.31 15,404.05 391.74

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 339041105 20180322S004700 306.. -40.000 FLEETCOR TECHNOLOGIES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 209.890000 -7,601.17 8,395.00 793.83

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 343412102 20180216S002510 304.. -438.000 FLUOR CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 57.680000 -21,564.02 25,259.96 3,695.94

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 343412102 20180322S003890 306.. -293.000 FLUOR CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 58.630600 -14,425.25 17,175.44 2,750.19

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 344849104 20180216S004360 304.. -801.000 FOOT LOCKER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 49.240000 -51,002.96 39,434.31 -11,568.65

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 344849104 20180322S003040 306.. -917.000 FOOT LOCKER INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 44.120800 -58,389.15 40,448.66 -17,940.49

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 34959J108 20180216S003130 304.. -288.000 FORTIVE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 75.080000 -18,499.59 21,620.38 3,120.79

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 34964C106 20180216S003510 304.. -228.000 FORTUNE BRANDS HOME & SECURITY UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 62.690000 -13,731.90 14,291.27 559.37

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 34964C106 20180322S004740 306.. -30.000 FORTUNE BRANDS HOME & SECURITY UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 61.080000 -1,806.83 1,832.05 25.22

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 354613101 20180216S001820 304.. -639.000 FRANKLIN RESOURCES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 38.860000 -23,345.86 24,826.17 1,480.31

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 354613101 20180322S004030 306.. -237.000 FRANKLIN RESOURCES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 38.850300 -8,658.79 9,204.93 546.14

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 35671D857 20180216S000380 304.. -1,935.000 FREEPORT-MCMORAN INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 19.040000 -25,691.26 36,827.03 11,135.77

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 35671D857 20180322S002480 306.. -3,359.000 FREEPORT-MCMORAN INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 19.060900 -44,597.91 63,990.49 19,392.58

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 36174X101 20180216S000620 304.. -1,483.000 GGP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 22.020000 -45,167.28 32,643.78 -12,523.50

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 363576109 20180216S000680 304.. -1,375.000 ARTHUR J GALLAGHER & CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 68.880000 -68,909.95 94,697.50 25,787.55

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 363576109 20180322S002650 306.. -2,253.000 ARTHUR J GALLAGHER & CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 70.629900 -112,912.08 159,102.95 46,190.87

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 366651107 20180216S002490 304.. -445.000 GARTNER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 117.620000 -45,256.15 52,336.35 7,080.20

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 366651107 20180322S003560 306.. -470.000 GARTNER INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 123.611600 -47,798.63 58,091.40 10,292.77

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 369550108 20180216S003570 304.. -214.000 GENERAL DYNAMICS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 225.600000 -32,457.91 48,275.67 15,817.76

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 369604103 20180216S000810 304.. -1,209.000 GENERAL ELECTRIC CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 14.850000 -36,392.26 17,944.16 -18,448.10

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 370334104 20180216S002910 304.. -348.000 GENERAL MILLS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 56.450000 -24,732.70 19,641.53 -5,091.17

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 37045V100 20180216S002010 304.. -576.000 GENERAL MOTORS CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 41.870000 -22,307.14 24,112.24 1,805.10

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 372460105 20180216S003290 304.. -260.000 GENUINE PARTS CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 100.490000 -25,799.12 26,124.84 325.72

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 372460105 20180322S004520 306.. -81.000 GENUINE PARTS CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 91.020300 -8,037.42 7,371.65 -665.77

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 37940X102 20180216S002900 304.. -349.000 GLOBAL PAYMENTS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 112.690000 -30,648.69 39,325.28 8,676.59

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 37940X102 20180322S003840 306.. -301.000 GLOBAL PAYMENTS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 117.559900 -26,433.40 35,381.70 8,948.30

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 38141G104 20180216S003850 304.. -156.000 GOLDMAN SACHS GROUP INC/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 266.630000 -26,154.88 41,592.14 15,437.26

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 38141G104 20180322S003870 306.. -297.000 GOLDMAN SACHS GROUP INC/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 263.785100 -49,794.88 78,339.39 28,544.51

Transaction Detail

KRS INTERNAL EQUITY - KR2F10110002 Period :  1/1/2018 to 3/31/2018
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 382550101 20180216S004540 304.. -824.000 GOODYEAR TIRE & RUBBER CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 30.000000 -25,022.38 24,713.24 -309.14

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 382550101 20180322S004750 306.. -21.000 GOODYEAR TIRE & RUBBER CO/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 28.430000 -637.71 596.80 -40.91

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 384802104 20180216S004280 304.. -285.000 WW GRAINGER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 269.450000 -64,463.46 76,789.33 12,325.87

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 384802104 20180322S003800 306.. -318.000 WW GRAINGER INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 286.113300 -71,927.66 90,978.74 19,051.08

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 40414L109 20180216S004570 304.. -1,045.000 HCP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 22.380000 -39,359.08 23,378.71 -15,980.37

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 40434L105 20180216S001130 304.. -969.000 HP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 21.400000 -14,594.70 20,728.85 6,134.15

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 410345102 20180216S004450 304.. -1,468.000 HANESBRANDS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 20.410000 -36,902.01 29,950.17 -6,951.84

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 410345102 20180322S003010 306.. -1,013.000 HANESBRANDS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 19.111000 -25,464.40 19,348.86 -6,115.54

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 413875105 20180216S001960 304.. -589.000 HARRIS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 155.790000 -54,342.25 91,753.77 37,411.52

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 416515104 20180216S000960 304.. -1,081.000 HARTFORD FINANCIAL SERVICES GR UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 54.280000 -48,832.18 58,667.21 9,835.03

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 418056107 20180216S002450 304.. -447.000 HASBRO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 97.230000 -37,279.55 43,457.45 6,177.90

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 427866108 20180216S001710 304.. -679.000 HERSHEY CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 100.400000 -72,433.63 68,164.93 -4,268.70

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 427866108 20180322S003380 306.. -587.000 HERSHEY CO/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 98.752900 -62,619.35 57,960.74 -4,658.61

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 42809H107 20180216S004580 304.. -517.000 HESS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 45.120000 -27,777.44 23,322.62 -4,454.82

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 43300A203 20180216S001690 304.. -691.000 HILTON WORLDWIDE HOLDINGS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 84.460000 -40,118.42 58,355.33 18,236.91

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 43300A203 20180322S003270 306.. -668.000 HILTON WORLDWIDE HOLDINGS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 81.943900 -38,783.08 54,730.58 15,947.50

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 436440101 20180216S004760 304.. -1,480.000 HOLOGIC INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 39.120000 -58,600.70 57,885.16 -715.54

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 437076102 20180216S003780 304.. -169.000 HOME DEPOT INC/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 185.070000 -26,391.95 31,274.83 4,882.88

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 438516106 20180216S003470 304.. -232.000 HONEYWELL INTERNATIONAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 153.090000 -27,703.98 35,514.31 7,810.33

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 438516106 20180322S003850 306.. -300.000 HONEYWELL INTERNATIONAL INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 152.071400 -35,824.11 45,617.36 9,793.25

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 440452100 20180216S004740 304.. -1,911.000 HORMEL FOODS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 33.770000 -69,140.42 64,518.64 -4,621.78

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 440452100 20180322S004060 306.. -234.000 HORMEL FOODS CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 32.877100 -8,466.17 7,690.72 -775.45

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 44107P104 20180216S000340 304.. -2,076.000 HOST HOTELS & RESORTS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 19.590000 -38,162.78 40,652.33 2,489.55

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 444859102 20180216S002560 304.. -432.000 HUMANA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 266.880000 -92,109.97 115,286.25 23,176.28

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 444859102 20180322S003200 306.. -748.000 HUMANA INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 272.739200 -159,486.71 203,996.72 44,510.01

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 445658107 20180216S004390 304.. -315.000 JB HUNT TRANSPORT SERVICES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 120.440000 -26,357.41 37,935.36 11,577.95

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 446150104 20180216S000170 304.. -5,329.000 HUNTINGTON BANCSHARES INC/OH UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 15.790000 -51,769.36 84,102.99 32,333.63

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 446150104 20180322S002380 306.. -6,770.000 HUNTINGTON BANCSHARES INC/OH UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 15.893300 -65,768.17 107,527.45 41,759.28

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 446413106 20180216S003900 304.. -142.000 HUNTINGTON INGALLS INDUSTRIES UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 262.760000 -26,743.73 37,309.98 10,566.25

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 446413106 20180322S003960 306.. -267.000 HUNTINGTON INGALLS INDUSTRIES UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 257.717500 -50,285.74 68,806.31 18,520.57

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 45168D104 20180216S003190 304.. -281.000 IDEXX LABORATORIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 181.130000 -34,653.08 50,894.24 16,241.16

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 45168D104 20180322S004670 306.. -49.000 IDEXX LABORATORIES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 200.260000 -6,042.71 9,812.02 3,769.31

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 452308109 20180216S003710 304.. -183.000 ILLINOIS TOOL WORKS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 163.070000 -20,992.16 29,839.75 8,847.59

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 452327109 20180216S003730 304.. -178.000 ILLUMINA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 228.850000 -31,935.51 40,733.01 8,797.50

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 457187102 20180216S003320 304.. -257.000 INGREDION INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 130.850000 -33,065.44 33,625.74 560.30

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 458140100 20180216S002460 304.. -446.000 INTEL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 45.800000 -14,720.07 20,422.97 5,702.90

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 45866F104 20180216S000510 304.. -1,604.000 INTERCONTINENTAL EXCHANGE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 72.120000 -88,308.68 115,665.77 27,357.09

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 459200101 20180216S003720 304.. -180.000 INTERNATIONAL BUSINESS MACHINE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 155.870000 -28,156.16 28,054.60 -101.56

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 459200101 20180322S003250 306.. -676.000 INTERNATIONAL BUSINESS MACHINE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 157.352800 -105,742.02 106,361.27 619.25

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 459506101 20180216S002250 304.. -503.000 INTERNATIONAL FLAVORS & FRAGRA UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 143.580000 -68,645.47 72,215.30 3,569.83

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 460146103 20180216S002970 304.. -333.000 INTERNATIONAL PAPER CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 58.440000 -16,367.35 19,457.57 3,090.22

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 460146103 20180322S002890 306.. -1,245.000 INTERNATIONAL PAPER CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 53.658600 -61,193.23 66,790.96 5,597.73

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 460690100 20180216S000950 304.. -1,089.000 INTERPUBLIC GROUP OF COS INC/T UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 25.120000 -25,475.86 27,346.87 1,871.01

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 461202103 20180216S003430 304.. -240.000 INTUIT INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 169.020000 -28,405.63 40,562.06 12,156.43

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 461202103 20180322S003280 306.. -667.000 INTUIT INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 177.661700 -78,943.97 118,490.94 39,546.97

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 46120E602 20180216S003540 304.. -216.000 INTUITIVE SURGICAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 418.560000 -49,511.43 90,405.25 40,893.82

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 46266C105 20180216S001230 304.. -910.000 IQVIA HOLDINGS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 101.390000 -77,383.04 92,255.93 14,872.89

Transaction Detail

KRS INTERNAL EQUITY - KR2F10110002 Period :  1/1/2018 to 3/31/2018
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 46284V101 20180216S002600 304.. -427.000 IRON MOUNTAIN INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 35.000000 -15,909.51 14,941.45 -968.06

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 46625H100 20180216S000940 304.. -1,110.000 JPMORGAN CHASE & CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 114.680000 -82,184.11 127,283.52 45,099.41

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 46625H100 20180322S002680 306.. -2,054.000 JPMORGAN CHASE & CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 115.512500 -152,077.63 237,236.65 85,159.02

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 478160104 20180216S002720 304.. -393.000 JOHNSON & JOHNSON UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 130.880000 -51,868.42 51,431.70 -436.72

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 48203R104 20180216S004370 304.. -1,439.000 JUNIPER NETWORKS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 26.900000 -34,162.47 38,697.41 4,534.94

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 482480100 20180216S002110 304.. -544.000 KLA-TENCOR CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 108.540000 -44,728.98 59,040.31 14,311.33

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 482480100 20180322S004220 306.. -174.000 KLA-TENCOR CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 118.996000 -14,306.70 20,703.08 6,396.38

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 485170302 20180216S002410 304.. -452.000 KANSAS CITY SOUTHERN UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 107.280000 -41,039.71 48,486.04 7,446.33

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 487836108 20180216S004410 304.. -536.000 KELLOGG CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 69.310000 -44,153.89 37,145.28 -7,008.61

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 487836108 20180322S003830 306.. -302.000 KELLOGG CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 63.877700 -24,877.75 19,287.60 -5,590.15

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 493267108 20180216S000180 304.. -5,143.000 KEYCORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 20.840000 -80,074.13 107,139.07 27,064.94

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 493267108 20180322S002410 306.. -5,207.000 KEYCORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 20.975600 -81,070.58 109,165.35 28,094.77

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 494368103 20180216S003910 304.. -140.000 KIMBERLY-CLARK CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 115.850000 -18,860.57 16,217.57 -2,643.00

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 49446R109 20180216S000580 304.. -1,501.000 KIMCO REALTY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 14.640000 -46,959.34 21,962.87 -24,996.47

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 49456B101 20180216S001410 304.. -799.000 KINDER MORGAN INC/DE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 17.260000 -16,049.69 13,784.43 -2,265.26

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 500754106 20180216S003360 304.. -251.000 KRAFT HEINZ CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 69.940000 -22,117.45 17,552.65 -4,564.80

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 501044101 20180216S000880 304.. -1,174.000 KROGER CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 28.640000 -36,161.75 33,613.77 -2,547.98

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 501044101 20180322S002530 306.. -2,847.000 KROGER CO/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 23.710700 -87,693.78 67,474.33 -20,219.45

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 501797104 20180216S004500 304.. -546.000 L BRANDS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 49.270000 -38,074.71 26,896.69 -11,178.02

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 501797104 20180322S003020 306.. -970.000 L BRANDS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 39.915000 -67,641.88 38,706.95 -28,934.93

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 501889208 20180216S001700 304.. -682.000 LKQ CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 41.670000 -22,675.75 28,413.16 5,737.41

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 501889208 20180322S004210 306.. -176.000 LKQ CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 39.633900 -5,851.81 6,973.64 1,121.83

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 502413107 20180216S002360 304.. -471.000 L3 TECHNOLOGIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 212.510000 -71,517.61 100,086.36 28,568.75

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 502413107 20180322S002980 306.. -1,067.000 L3 TECHNOLOGIES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 207.470000 -162,015.49 221,354.70 59,339.21

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 50540R409 20180216S001900 304.. -606.000 LABORATORY CORP OF AMERICA HOL UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 173.680000 -84,586.99 105,243.09 20,656.10

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 50540R409 20180322S004760 306.. -21.000 LABORATORY CORP OF AMERICA HOL UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 170.430000 -2,931.23 3,578.73 647.50

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 512807108 20180216S003480 304.. -232.000 LAM RESEARCH CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 185.330000 -22,158.39 42,993.82 20,835.43

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 518439104 20180216S001420 304.. -798.000 ESTEE LAUDER COS INC/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 139.210000 -80,767.16 111,081.02 30,313.86

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 518439104 20180322S004580 306.. -70.000 ESTEE LAUDER COS INC/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 146.690000 -7,084.84 10,267.36 3,182.52

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 521865204 20180216S003270 304.. -264.000 LEAR CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 191.900000 -32,737.11 50,658.44 17,921.33

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 526057104 20180216S001310 304.. -880.000 LENNAR CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 60.370000 -43,576.63 53,117.77 9,541.14

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 530307305 20180216S001550 304.. -759.000 LIBERTY BROADBAND CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 91.090000 -57,697.96 69,130.02 11,432.06

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 53071M104 20180216S000980 304.. -1,068.000 LIBERTY INTERACTIVE CORP QVC G UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 27.830000 -26,154.31 29,713.74 3,559.43

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 53071M104 20180322S003330 306.. -615.000 LIBERTY INTERACTIVE CORP QVC G UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 26.486200 -15,060.77 16,282.48 1,221.71

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 532457108 20180216S002270 304.. -499.000 ELI LILLY & CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 77.950000 -40,857.51 38,892.41 -1,965.10

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 534187109 20180216S001650 304.. -709.000 LINCOLN NATIONAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 76.680000 -39,178.83 54,359.54 15,180.71

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 534187109 20180322S004040 306.. -237.000 LINCOLN NATIONAL CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 77.641300 -13,096.45 18,398.19 5,301.74

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 539830109 20180216S003460 304.. -233.000 LOCKHEED MARTIN CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 361.000000 -61,708.59 84,109.30 22,400.71

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 540424108 20180216S000690 304.. -1,368.000 LOEWS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 49.660000 -58,663.11 67,923.05 9,259.94

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 540424108 20180322S002830 306.. -1,435.000 LOEWS CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 51.852600 -61,536.23 74,392.41 12,856.18

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 55261F104 20180216S002100 304.. -549.000 M&T BANK CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 189.920000 -64,526.04 104,259.55 39,733.51

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 55261F104 20180322S004140 306.. -212.000 M&T BANK CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 190.009500 -24,917.16 40,278.95 15,361.79

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 552953101 20180216S004490 304.. -812.000 MGM RESORTS INTERNATIONAL UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 34.850000 -18,975.30 28,291.45 9,316.15

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 55354G100 20180216S003160 304.. -284.000 MSCI INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 147.890000 -33,000.25 41,997.65 8,997.40

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 554382101 20180216S000890 304.. -1,169.000 MACERICH CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 61.040000 -98,876.80 71,345.34 -27,531.46

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 554382101 20180322S003260 306.. -676.000 MACERICH CO/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 57.325100 -57,177.68 38,744.11 -18,433.57

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 55616P104 20180216S004790 304.. -1,975.000 MACY'S INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 26.400000 -63,608.04 52,123.98 -11,484.06

Transaction Detail

KRS INTERNAL EQUITY - KR2F10110002 Period :  1/1/2018 to 3/31/2018
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 55616P104 20180322S002420 306.. -4,968.000 MACY'S INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 29.005000 -160,002.40 144,043.83 -15,958.57

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 565849106 20180216S000400 304.. -1,838.000 MARATHON OIL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 16.220000 -26,706.15 29,797.88 3,091.73

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 56585A102 20180216S001380 304.. -843.000 MARATHON PETROLEUM CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 67.720000 -39,455.09 57,080.32 17,625.23

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 570535104 20180216S004120 304.. -87.000 MARKEL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 1,130.270000 -82,980.54 98,330.56 15,350.02

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 570535104 20180322S004650 306.. -51.000 MARKEL CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 1,177.585300 -48,643.77 60,054.95 11,411.18

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 571748102 20180216S002120 304.. -544.000 MARSH & MCLENNAN COS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 82.330000 -37,105.55 44,782.40 7,676.85

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 571748102 20180322S004080 306.. -232.000 MARSH & MCLENNAN COS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 84.886800 -15,824.43 19,690.96 3,866.53

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 571903202 20180216S003080 304.. -306.000 MARRIOTT INTERNATIONAL INC/MD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 140.760000 -21,799.78 43,069.26 21,269.48

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 573284106 20180216S004720 304.. -305.000 MARTIN MARIETTA MATERIALS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 221.630000 -61,633.89 67,593.29 5,959.40

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 573284106 20180322S004110 306.. -227.000 MARTIN MARIETTA MATERIALS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 207.905000 -45,871.78 47,191.07 1,319.29

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 574599106 20180216S001480 304.. -783.000 MASCO CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 42.840000 -25,387.85 33,537.07 8,149.22

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 574599106 20180322S003420 306.. -556.000 MASCO CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 41.540000 -18,027.64 23,090.14 5,062.50

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 57636Q104 20180216S003010 304.. -324.000 MASTERCARD INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 174.200000 -31,198.41 56,437.06 25,238.65

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 577081102 20180216S004620 304.. -1,255.000 MATTEL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 16.880000 -38,979.28 21,174.50 -17,804.78

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 57772K101 20180216S001100 304.. -978.000 MAXIM INTEGRATED PRODUCTS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 60.820000 -37,822.37 59,473.24 21,650.87

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 579780206 20180216S004770 304.. -544.000 MCCORMICK & CO INC/MD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 104.390000 -56,645.98 56,782.76 136.78

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 579780206 20180322S003680 306.. -393.000 MCCORMICK & CO INC/MD UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 107.277300 -40,922.56 42,155.07 1,232.51

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 580135101 20180216S002000 304.. -577.000 MCDONALD'S CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 159.370000 -80,506.05 91,950.03 11,443.98

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 580135101 20180322S003370 306.. -593.000 MCDONALD'S CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 159.329900 -82,738.46 94,474.51 11,736.05

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 58733R102 20180216S004110 304.. -88.000 MERCADOLIBRE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 377.210000 -22,729.85 33,193.05 10,463.20

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 58733R102 20180322S004320 306.. -128.000 MERCADOLIBRE INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 362.100800 -33,061.61 46,346.54 13,284.93

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 58933Y105 20180216S002390 304.. -465.000 MERCK & CO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 55.990000 -26,888.12 26,031.25 -856.87

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 59156R108 20180216S002050 304.. -559.000 METLIFE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 46.430000 -24,181.93 25,949.58 1,767.65

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 592688105 20180216S004000 304.. -115.000 METTLER-TOLEDO INTERNATIONAL I UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 628.940000 -45,001.87 72,325.56 27,323.69

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 592688105 20180322S004500 306.. -87.000 METTLER-TOLEDO INTERNATIONAL I UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 612.940000 -34,044.89 53,323.67 19,278.78

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 594918104 20180216S002580 304.. -429.000 MICROSOFT CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 92.450000 -26,856.31 39,656.91 12,800.60

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 594918104 20180322S004560 306.. -72.000 MICROSOFT CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 93.410000 -4,507.35 6,724.64 2,217.29

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 595017104 20180216S004470 304.. -356.000 MICROCHIP TECHNOLOGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 82.230000 -19,931.22 29,270.53 9,339.31

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 595112103 20180216S000640 304.. -1,446.000 MICRON TECHNOLOGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 43.290000 -23,103.13 62,585.04 39,481.91

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 59522J103 20180216S002340 304.. -478.000 MID-AMERICA APARTMENT COMMUNIT UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 88.950000 -46,424.85 42,513.52 -3,911.33

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 608190104 20180216S003250 304.. -268.000 MOHAWK INDUSTRIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 251.800000 -56,249.58 67,478.83 11,229.25

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 608190104 20180322S004720 306.. -33.000 MOHAWK INDUSTRIES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 248.350000 -6,926.25 8,195.03 1,268.78

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 60871R209 20180216S001840 304.. -623.000 MOLSON COORS BREWING CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 81.710000 -61,842.06 50,899.48 -10,942.58

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 60871R209 20180322S003160 306.. -777.000 MOLSON COORS BREWING CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 76.264100 -77,128.86 59,248.07 -17,880.79

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 609207105 20180216S001590 304.. -735.000 MONDELEZ INTERNATIONAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 44.050000 -33,217.62 32,370.49 -847.13

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 61166W101 20180216S002370 304.. -469.000 MONSANTO CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 120.720000 -50,767.13 56,612.85 5,845.72

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 61174X109 20180216S002790 304.. -374.000 MONSTER BEVERAGE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 65.970000 -23,946.43 24,669.40 722.97

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 61174X109 20180322S003980 306.. -253.000 MONSTER BEVERAGE CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 58.368200 -16,199.06 14,764.27 -1,434.79

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 615369105 20180216S003520 304.. -227.000 MOODY'S CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 166.260000 -25,858.63 37,738.44 11,879.81

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 617446448 20180216S001870 304.. -610.000 MORGAN STANLEY UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 55.270000 -22,823.39 33,709.34 10,885.95

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 617446448 20180322S003550 306.. -478.000 MORGAN STANLEY UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 57.517100 -17,884.56 27,487.75 9,603.19

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 61945C103 20180216S000500 304.. -1,687.000 MOSAIC CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 25.780000 -48,068.32 43,477.20 -4,591.12

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 61945C103 20180322S002710 306.. -1,820.000 MOSAIC CO/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 25.529700 -51,857.94 46,444.77 -5,413.17

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 620076307 20180216S001190 304.. -920.000 MOTOROLA SOLUTIONS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 105.830000 -63,169.35 97,354.45 34,185.10

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 631103108 20180216S001280 304.. -887.000 NASDAQ INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 79.920000 -60,313.19 70,880.75 10,567.56

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 631103108 20180322S003780 306.. -324.000 NASDAQ INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 84.451300 -22,030.97 27,358.34 5,327.37

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 637071101 20180216S004300 304.. -1,326.000 NATIONAL OILWELL VARCO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 34.900000 -45,243.10 46,266.38 1,023.28

Transaction Detail

KRS INTERNAL EQUITY - KR2F10110002 Period :  1/1/2018 to 3/31/2018

Page 40 of 217Report Timestamp: Tue Apr 17 2018 04:52:02 PM

4.7

Investment Committee Meeting- May 1, 2018 - Standard Reports

123

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



.

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 637071101 20180322S002620 306.. -2,348.000 NATIONAL OILWELL VARCO INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 38.113800 -80,113.73 89,465.65 9,351.92

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 64110D104 20180216S000590 304.. -1,496.000 NETAPP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 57.400000 -40,937.39 85,857.19 44,919.80

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 64110L106 20180216S003830 304.. -158.000 NETFLIX INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 279.000000 -25,400.73 44,079.79 18,679.06

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 64110L106 20180322S004160 306.. -199.000 NETFLIX INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 317.098800 -31,992.05 63,099.21 31,107.16

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 651229106 20180216S002190 304.. -515.000 NEWELL BRANDS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 27.690000 -23,967.41 14,256.16 -9,711.25

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 651639106 20180216S000250 304.. -2,757.000 NEWMONT MINING CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 39.070000 -113,073.16 107,692.82 -5,380.34

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 651639106 20180322S003520 306.. -487.000 NEWMONT MINING CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 37.835900 -19,973.39 18,420.78 -1,552.61

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 65339F101 20180216S001270 304.. -897.000 NEXTERA ENERGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 154.670000 -119,853.83 138,729.05 18,875.22

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 654106103 20180216S002660 304.. -411.000 NIKE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 67.900000 -23,116.61 27,903.17 4,786.56

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 654106103 20180322S004240 306.. -169.000 NIKE INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 66.894100 -9,505.37 11,303.14 1,797.77

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 65473P105 20180216S000290 304.. -2,489.000 NISOURCE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 23.320000 -63,527.49 58,023.46 -5,504.03

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 655044105 20180216S001440 304.. -794.000 NOBLE ENERGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 26.170000 -31,401.65 20,772.54 -10,629.11

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 655844108 20180216S002710 304.. -394.000 NORFOLK SOUTHERN CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 142.000000 -45,548.11 55,943.74 10,395.63

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 655844108 20180322S004130 306.. -213.000 NORFOLK SOUTHERN CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 140.700000 -24,623.73 29,966.27 5,342.54

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 665859104 20180216S001250 304.. -907.000 NORTHERN TRUST CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 103.640000 -68,912.87 93,992.50 25,079.63

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 665859104 20180322S003640 306.. -422.000 NORTHERN TRUST CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 106.710000 -32,063.10 45,026.35 12,963.25

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 666807102 20180216S003410 304.. -243.000 NORTHROP GRUMMAN CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 355.910000 -60,867.36 86,482.31 25,614.95

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 670346105 20180216S003230 304.. -278.000 NUCOR CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 65.380000 -15,557.17 18,173.13 2,615.96

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 670346105 20180322S003530 306.. -486.000 NUCOR CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 65.275600 -27,197.07 31,718.34 4,521.27

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 67066G104 20180216S004070 304.. -104.000 NVIDIA CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 245.730000 -5,075.51 25,554.54 20,479.03

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 674599105 20180216S000860 304.. -1,181.000 OCCIDENTAL PETROLEUM CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 69.260000 -85,950.28 81,785.31 -4,164.97

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 68389X105 20180216S001920 304.. -600.000 ORACLE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 50.520000 -29,633.69 30,306.79 673.10

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 68389X105 20180322S003240 306.. -680.000 ORACLE CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 47.501000 -33,584.84 32,293.13 -1,291.71

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 69331C108 20180216S001560 304.. -754.000 PG&E CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 40.010000 -48,923.22 30,161.18 -18,762.04

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 693475105 20180216S001290 304.. -885.000 PNC FINANCIAL SERVICES GROUP I UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 158.910000 -92,376.17 140,625.46 48,249.29

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 693475105 20180322S003760 306.. -330.000 PNC FINANCIAL SERVICES GROUP I UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 159.561800 -34,445.35 52,650.87 18,205.52

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 693506107 20180216S004040 304.. -112.000 PPG INDUSTRIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 115.860000 -13,039.02 12,975.18 -63.84

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 69351T106 20180216S001200 304.. -918.000 PPL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 31.200000 -34,461.22 28,634.04 -5,827.18

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 693656100 20180216S001940 304.. -590.000 PVH CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 150.200000 -56,744.86 88,611.52 31,866.66

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 693656100 20180322S003970 306.. -259.000 PVH CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 144.133900 -24,910.03 37,327.22 12,417.19

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 693718108 20180216S003440 304.. -240.000 PACCAR INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 68.710000 -15,733.93 16,488.21 754.28

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 693718108 20180322S003650 306.. -404.000 PACCAR INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 66.955600 -26,485.44 27,045.39 559.95

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 695156109 20180216S003400 304.. -247.000 PACKAGING CORP OF AMERICA UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 117.640000 -29,321.32 29,054.55 -266.77

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 695156109 20180322S003630 306.. -424.000 PACKAGING CORP OF AMERICA UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 118.425600 -50,332.94 50,207.05 -125.89

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 697435105 20180216S004330 304.. -256.000 PALO ALTO NETWORKS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 160.980000 -33,421.64 41,208.00 7,786.36

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 701094104 20180216S003810 304.. -165.000 PARKER-HANNIFIN CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 184.350000 -19,075.62 30,415.80 11,340.18

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 701094104 20180322S004430 306.. -101.000 PARKER-HANNIFIN CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 182.430000 -11,676.59 18,423.99 6,747.40

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 704326107 20180216S002200 304.. -515.000 PAYCHEX INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 66.480000 -31,337.98 34,232.54 2,894.56

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 704326107 20180322S003750 306.. -333.000 PAYCHEX INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 65.762800 -20,263.20 21,895.17 1,631.97

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 70450Y103 20180216S003310 304.. -259.000 PAYPAL HOLDINGS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 78.260000 -10,074.18 20,266.93 10,192.75

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 713448108 20180216S003500 304.. -230.000 PEPSICO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 111.060000 -24,665.50 25,541.47 875.97

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 717081103 20180216S000350 304.. -2,048.000 PFIZER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 35.760000 -74,214.12 73,219.42 -994.70

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 717081103 20180322S002450 306.. -3,655.000 PFIZER INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 36.469100 -132,447.57 133,254.93 807.36

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 718172109 20180216S002300 304.. -488.000 PHILIP MORRIS INTERNATIONAL IN UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 103.440000 -48,935.53 50,473.89 1,538.36

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 718172109 20180322S003810 306.. -315.000 PHILIP MORRIS INTERNATIONAL IN UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 97.754400 -31,587.48 30,788.77 -798.71

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 718546104 20180216S003840 304.. -157.000 PHILLIPS 66 UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 91.830000 -11,872.55 14,415.79 2,543.24

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 723484101 20180216S001040 304.. -1,027.000 PINNACLE WEST CAPITAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 77.910000 -83,238.57 80,004.02 -3,234.55

Transaction Detail
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 723787107 20180216S003820 304.. -160.000 PIONEER NATURAL RESOURCES CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 179.110000 -24,850.22 28,655.73 3,805.51

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 74005P104 20180216S003030 304.. -322.000 PRAXAIR INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 154.990000 -42,420.13 49,903.20 7,483.07

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 74005P104 20180322S004100 306.. -230.000 PRAXAIR INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 152.199500 -30,300.10 35,002.78 4,702.68

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 74144T108 20180216S003070 304.. -308.000 T ROWE PRICE GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 108.900000 -27,057.98 33,538.11 6,480.13

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 74144T108 20180322S003400 306.. -576.000 T ROWE PRICE GROUP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 114.089300 -50,601.95 65,708.16 15,106.21

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 741503403 20180216S004210 304.. -8.000 PRICELINE GROUP INC/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 1,874.620000 -10,954.61 14,996.55 4,041.94

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 74251V102 20180216S001760 304.. -673.000 PRINCIPAL FINANCIAL GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 62.450000 -32,617.69 42,022.82 9,405.13

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 74251V102 20180322S004360 306.. -120.000 PRINCIPAL FINANCIAL GROUP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 62.630000 -5,815.93 7,514.22 1,698.29

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 742718109 20180216S003110 304.. -295.000 PROCTER & GAMBLE CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 82.250000 -25,293.01 24,260.97 -1,032.04

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 743315103 20180216S000540 304.. -1,547.000 PROGRESSIVE CORP/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 56.640000 -53,510.40 87,608.45 34,098.05

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 743315103 20180322S003510 306.. -490.000 PROGRESSIVE CORP/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 62.352700 -16,949.00 30,547.21 13,598.21

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 74340W103 20180216S001510 304.. -772.000 PROLOGIS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 61.460000 -39,257.61 47,440.23 8,182.62

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 744320102 20180216S003950 304.. -130.000 PRUDENTIAL FINANCIAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 109.330000 -11,706.48 14,211.59 2,505.11

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 744320102 20180322S004680 306.. -47.000 PRUDENTIAL FINANCIAL INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 109.180000 -4,232.34 5,130.87 898.53

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 744573106 20180216S000780 304.. -1,264.000 PUBLIC SERVICE ENTERPRISE GROU UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 48.720000 -60,731.56 61,571.17 839.61

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 744573106 20180322S002720 306.. -1,792.000 PUBLIC SERVICE ENTERPRISE GROU UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 48.981200 -86,100.44 87,754.36 1,653.92

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 74460D109 20180216S004140 304.. -77.000 PUBLIC STORAGE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 189.980000 -18,950.69 14,627.54 -4,323.15

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 74736K101 20180216S004440 304.. -447.000 QORVO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 78.370000 -29,065.41 35,027.23 5,961.82

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 747525103 20180216S003340 304.. -254.000 QUALCOMM INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 64.790000 -14,946.33 16,454.36 1,508.03

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 74834L100 20180216S001730 304.. -675.000 QUEST DIAGNOSTICS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 102.700000 -57,463.92 69,315.83 11,851.91

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 74834L100 20180322S003080 306.. -878.000 QUEST DIAGNOSTICS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 103.886600 -74,745.65 91,201.54 16,455.89

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 754730109 20180216S001450 304.. -794.000 RAYMOND JAMES FINANCIAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 90.960000 -60,777.74 72,214.61 11,436.87

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 754730109 20180322S003120 306.. -834.000 RAYMOND JAMES FINANCIAL INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 96.717700 -63,839.59 80,652.35 16,812.76

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 755111507 20180216S002400 304.. -456.000 RAYTHEON CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 217.680000 -68,738.09 99,256.36 30,518.27

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 756109104 20180216S004250 304.. -1,802.000 REALTY INCOME CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 49.330000 -126,699.10 88,877.08 -37,822.02

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 756109104 20180322S002640 306.. -2,288.000 REALTY INCOME CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 50.093100 -160,869.89 114,587.48 -46,282.41

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 756577102 20180216S003150 304.. -285.000 RED HAT INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 139.800000 -31,069.01 39,839.93 8,770.92

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 756577102 20180322S003590 306.. -447.000 RED HAT INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 155.126900 -48,729.29 69,335.64 20,606.35

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 758849103 20180216S002440 304.. -448.000 REGENCY CENTERS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 57.000000 -28,354.95 25,532.05 -2,822.90

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 7591EP100 20180216S000150 304.. -8,598.000 REGIONS FINANCIAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 19.360000 -99,578.27 166,388.94 66,810.67

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 7591EP100 20180322S002370 306.. -13,698.000 REGIONS FINANCIAL CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 19.558800 -158,644.24 267,773.27 109,129.03

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 760759100 20180216S000420 304.. -1,788.000 REPUBLIC SERVICES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 64.250000 -92,182.43 114,862.93 22,680.50

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 760759100 20180322S002610 306.. -2,357.000 REPUBLIC SERVICES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 68.467300 -121,517.89 161,350.13 39,832.24

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 761152107 20180216S001120 304.. -977.000 RESMED INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 94.340000 -63,754.35 92,160.72 28,406.37

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 761152107 20180322S004270 306.. -158.000 RESMED INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 98.826900 -10,310.32 15,612.70 5,302.38

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 773903109 20180216S003790 304.. -166.000 ROCKWELL AUTOMATION INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 186.250000 -20,677.86 30,915.53 10,237.67

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 774341101 20180216S002570 304.. -432.000 ROCKWELL COLLINS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 135.890000 -43,334.06 58,699.88 15,365.82

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 776696106 20180216S003390 304.. -248.000 ROPER TECHNOLOGIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 274.300000 -42,821.61 68,022.96 25,201.35

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 778296103 20180216S003610 304.. -200.000 ROSS STORES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 80.480000 -11,788.46 16,094.12 4,305.66

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 778296103 20180322S004660 306.. -50.000 ROSS STORES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 77.980000 -2,947.11 3,898.40 951.29

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 78409V104 20180216S003640 304.. -195.000 S&P GLOBAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 188.800000 -25,697.83 36,813.68 11,115.85

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 78410G104 20180216S002230 304.. -506.000 SBA COMMUNICATIONS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 166.750000 -58,081.08 84,369.75 26,288.67

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 78440X101 20180216S002770 304.. -378.000 SL GREEN REALTY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 95.470000 -43,139.42 36,083.98 -7,055.44

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 78486Q101 20180216S003750 304.. -173.000 SVB FINANCIAL GROUP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 247.080000 -32,193.43 42,742.55 10,549.12

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 78486Q101 20180322S004280 306.. -155.000 SVB FINANCIAL GROUP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 263.111100 -28,843.83 40,779.72 11,935.89

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 79466L302 20180216S003420 304.. -243.000 SALESFORCE.COM INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 112.840000 -25,156.14 27,417.66 2,261.52

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 80589M102 20180216S000850 304.. -1,195.000 SCANA CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 37.120000 -88,346.37 44,348.41 -43,997.96

Transaction Detail

KRS INTERNAL EQUITY - KR2F10110002 Period :  1/1/2018 to 3/31/2018
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 80589M102 20180322S002750 306.. -1,732.000 SCANA CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 38.223100 -128,046.79 66,183.56 -61,863.23

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 806407102 20180216S002640 304.. -418.000 HENRY SCHEIN INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 68.220000 -37,245.60 28,512.16 -8,733.44

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 806857108 20180216S002760 304.. -383.000 SCHLUMBERGER LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 66.150000 -30,945.04 25,331.99 -5,613.05

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 808513105 20180216S000720 304.. -1,352.000 CHARLES SCHWAB CORP/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 52.000000 -46,633.14 70,292.23 23,659.09

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 808513105 20180322S003950 306.. -274.000 CHARLES SCHWAB CORP/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 55.936100 -9,450.80 15,323.39 5,872.59

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 81211K100 20180216S004550 304.. -562.000 SEALED AIR CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 42.750000 -25,925.70 24,020.72 -1,904.98

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 81211K100 20180322S003700 306.. -350.000 SEALED AIR CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 43.286900 -16,145.90 15,146.57 -999.33

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 816851109 20180216S004510 304.. -249.000 SEMPRA ENERGY UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 107.730000 -28,252.15 26,822.28 -1,429.87

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 81762P102 20180216S001770 304.. -670.000 SERVICENOW INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 151.930000 -61,053.85 101,785.71 40,731.86

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 81762P102 20180322S004490 306.. -88.000 SERVICENOW INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 174.596700 -8,019.01 15,363.27 7,344.26

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 824348106 20180216S004150 304.. -77.000 SHERWIN-WILLIAMS CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 400.290000 -26,528.64 30,821.03 4,292.39

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 82968B103 20180216S004730 304.. -10,574.000 SIRIUS XM HOLDINGS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 6.190000 -44,694.32 65,372.23 20,677.91

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 83088M102 20180216S002990 304.. -329.000 SKYWORKS SOLUTIONS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 103.630000 -26,005.35 34,091.01 8,085.66

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 832696405 20180216S004290 304.. -606.000 JM SMUCKER CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 123.800000 -92,114.35 75,016.51 -17,097.84

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 833034101 20180216S004480 304.. -181.000 SNAP-ON INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 161.120000 -28,814.39 29,160.68 346.29

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 833034101 20180322S004440 306.. -101.000 SNAP-ON INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 153.170000 -16,078.75 15,468.80 -609.95

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 842587107 20180216S004260 304.. -1,952.000 SOUTHERN CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 43.980000 -106,126.74 85,832.33 -20,294.41

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 844741108 20180216S001910 304.. -606.000 SOUTHWEST AIRLINES CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 58.410000 -27,871.07 35,391.09 7,520.02

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 844741108 20180322S002490 306.. -3,228.000 SOUTHWEST AIRLINES CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 57.878200 -148,461.74 186,794.23 38,332.49

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 854502101 20180216S002060 304.. -559.000 STANLEY BLACK & DECKER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 159.950000 -67,492.97 89,405.79 21,912.82

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 855244109 20180216S002470 304.. -446.000 STARBUCKS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 56.650000 -25,843.67 25,261.96 -581.71

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 855244109 20180322S003220 306.. -724.000 STARBUCKS CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 58.802700 -41,952.50 42,564.92 612.42

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 857477103 20180216S002480 304.. -446.000 STATE STREET CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 103.070000 -35,768.89 45,964.80 10,195.91

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 858119100 20180216S001980 304.. -583.000 STEEL DYNAMICS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 47.140000 -21,868.41 27,477.61 5,609.20

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 858119100 20180322S003930 306.. -276.000 STEEL DYNAMICS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 46.422500 -10,352.80 12,809.55 2,456.75

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 863667101 20180216S002810 304.. -370.000 STRYKER CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 158.230000 -45,321.08 58,540.96 13,219.88

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 863667101 20180322S004250 306.. -168.000 STRYKER CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 166.031400 -20,578.22 27,890.95 7,312.73

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 867914103 20180216S001150 304.. -956.000 SUNTRUST BANKS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 70.130000 -50,548.99 67,035.56 16,486.57

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 867914103 20180322S002820 306.. -1,439.000 SUNTRUST BANKS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 71.069700 -76,087.87 102,252.54 26,164.67

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 871503108 20180216S000360 304.. -2,035.000 SYMANTEC CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 27.610000 -42,363.08 56,169.79 13,806.71

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 871503108 20180322S003170 306.. -774.000 SYMANTEC CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 26.975400 -16,112.54 20,870.73 4,758.19

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 871607107 20180216S001360 304.. -846.000 SYNOPSYS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 88.860000 -53,915.17 75,167.47 21,252.30

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 871607107 20180322S004170 306.. -194.000 SYNOPSYS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 87.106500 -12,363.53 16,896.32 4,532.79

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 87165B103 20180216S001930 304.. -596.000 SYNCHRONY FINANCIAL UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 36.740000 -21,852.17 21,892.06 39.89

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 87165B103 20180322S003450 306.. -542.000 SYNCHRONY FINANCIAL UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 35.605100 -19,872.27 19,292.09 -580.18

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 871829107 20180216S001880 304.. -607.000 SYSCO CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 59.250000 -31,113.31 35,959.36 4,846.05

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 871829107 20180322S003060 306.. -898.000 SYSCO CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 60.303300 -46,029.25 54,142.12 8,112.87

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 87236Y108 20180216S004750 304.. -1,140.000 TD AMERITRADE HOLDING CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 55.890000 -42,046.49 63,704.57 21,658.08

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 872540109 20180216S002590 304.. -429.000 TJX COS INC/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 77.970000 -33,100.30 33,445.13 344.83

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 872540109 20180322S002930 306.. -1,147.000 TJX COS INC/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 82.901300 -88,498.92 95,074.12 6,575.20

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 872590104 20180216S000740 304.. -1,322.000 T-MOBILE US INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 60.630000 -61,605.41 80,141.08 18,535.67

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 872590104 20180322S003190 306.. -757.000 T-MOBILE US INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 62.955400 -35,276.32 47,648.56 12,372.24

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 874054109 20180216S003690 304.. -185.000 TAKE-TWO INTERACTIVE SOFTWARE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 108.110000 -20,155.18 19,998.49 -156.69

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 876030107 20180216S002070 304.. -554.000 TAPESTRY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 50.360000 -23,659.01 27,894.63 4,235.62

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 876030107 20180322S004120 306.. -220.000 TAPESTRY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 53.192400 -9,395.28 11,699.85 2,304.57

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 87612E106 20180216S000870 304.. -1,181.000 TARGET CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 76.100000 -78,550.50 89,863.16 11,312.66

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 87612E106 20180322S002660 306.. -2,240.000 TARGET CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 71.070800 -148,986.56 159,172.51 10,185.95

Transaction Detail
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 87612G101 20180216S004640 304.. -381.000 TARGA RESOURCES CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 49.420000 -20,505.52 18,825.72 -1,679.80

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 88160R101 20180216S004670 304.. -51.000 TESLA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 332.500000 -11,372.99 16,956.72 5,583.73

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 88160R101 20180322S004640 306.. -55.000 TESLA INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 320.500000 -12,264.99 17,626.54 5,361.55

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 882508104 20180216S002850 304.. -360.000 TEXAS INSTRUMENTS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 104.280000 -24,728.64 37,537.23 12,808.59

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 883203101 20180216S002240 304.. -505.000 TEXTRON INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 59.570000 -20,177.11 30,078.36 9,901.25

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 883556102 20180216S003100 304.. -297.000 THERMO FISHER SCIENTIFIC INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 210.260000 -48,784.84 62,443.54 13,658.70

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 883556102 20180322S003130 306.. -826.000 THERMO FISHER SCIENTIFIC INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 214.223400 -135,677.70 176,936.18 41,258.48

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 88579Y101 20180216S003770 304.. -170.000 3M CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 234.970000 -30,789.39 39,942.69 9,153.30

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 88579Y101 20180322S003940 306.. -274.000 3M CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 235.545100 -49,625.26 64,535.12 14,909.86

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 886547108 20180216S001110 304.. -978.000 TIFFANY & CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 101.210000 -79,019.37 98,973.75 19,954.38

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 886547108 20180322S003430 306.. -556.000 TIFFANY & CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 98.044600 -44,923.08 54,505.98 9,582.90

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 887317303 20180216S002860 304.. -357.000 TIME WARNER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 94.820000 -30,727.33 33,847.27 3,119.94

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 891027104 20180216S001850 304.. -623.000 TORCHMARK CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 85.800000 -47,904.13 53,447.49 5,543.36

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 891906109 20180216S000790 304.. -1,264.000 TOTAL SYSTEM SERVICES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 86.210000 -78,021.71 108,957.44 30,935.73

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 891906109 20180322S003300 306.. -655.000 TOTAL SYSTEM SERVICES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 89.838000 -40,430.55 58,835.98 18,405.43

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 892356106 20180216S003630 304.. -197.000 TRACTOR SUPPLY CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 68.940000 -12,024.53 13,579.38 1,554.85

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 892356106 20180322S002590 306.. -2,428.000 TRACTOR SUPPLY CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 62.499500 -148,200.75 151,721.00 3,520.25

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 893641100 20180216S004020 304.. -113.000 TRANSDIGM GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 297.720000 -30,727.69 33,640.73 2,913.04

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 89417E109 20180216S003170 304.. -284.000 TRAVELERS COS INC/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 140.930000 -33,989.22 40,021.06 6,031.84

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 89417E109 20180322S004180 306.. -190.000 TRAVELERS COS INC/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 141.801700 -22,739.27 26,939.79 4,200.52

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 90130A101 20180216S004660 304.. -499.000 TWENTY-FIRST CENTURY FOX INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 36.890000 -13,746.95 18,403.94 4,656.99

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 90130A101 20180322S004230 306.. -173.000 TWENTY-FIRST CENTURY FOX INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 36.932000 -4,765.98 6,387.36 1,621.38

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 90184L102 20180216S000310 304.. -2,282.000 TWITTER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 33.380000 -41,138.53 76,154.28 35,015.75

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 902494103 20180216S000920 304.. -1,147.000 TYSON FOODS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 75.650000 -76,469.98 86,759.94 10,289.96

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 902653104 20180216S000520 304.. -1,582.000 UDR INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 34.480000 -59,068.48 54,534.22 -4,534.26

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 902973304 20180216S001470 304.. -785.000 US BANCORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 54.870000 -35,286.67 43,066.06 7,779.39

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 90384S303 20180216S004520 304.. -125.000 ULTA BEAUTY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 204.450000 -32,355.93 25,554.71 -6,801.22

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 90384S303 20180322S004730 306.. -32.000 ULTA BEAUTY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 214.510000 -8,283.12 6,863.84 -1,419.28

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 907818108 20180216S002690 304.. -396.000 UNION PACIFIC CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 133.440000 -43,972.95 52,838.04 8,865.09

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 907818108 20180322S004000 306.. -247.000 UNION PACIFIC CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 139.618900 -27,427.57 34,482.60 7,055.03

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 910047109 20180216S002550 304.. -435.000 UNITED CONTINENTAL HOLDINGS IN UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 66.850000 -23,515.48 29,075.81 5,560.33

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 910047109 20180322S002580 306.. -2,445.000 UNITED CONTINENTAL HOLDINGS IN UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 70.068400 -132,173.21 171,288.83 39,115.62

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 911312106 20180216S003680 304.. -187.000 UNITED PARCEL SERVICE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 107.120000 -20,229.00 20,029.57 -199.43

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 911363109 20180216S003240 304.. -269.000 UNITED RENTALS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 166.410000 -29,144.36 44,761.23 15,616.87

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 911363109 20180322S004190 306.. -190.000 UNITED RENTALS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 187.846100 -20,585.24 35,688.03 15,102.79

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 913017109 20180216S003970 304.. -119.000 UNITED TECHNOLOGIES CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 130.090000 -12,895.26 15,479.46 2,584.20

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 91324P102 20180216S002740 304.. -385.000 UNITEDHEALTH GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 225.990000 -58,342.28 87,001.25 28,658.97

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 91324P102 20180322S003460 306.. -537.000 UNITEDHEALTH GROUP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 225.876400 -81,376.12 121,287.45 39,911.33

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 913903100 20180216S002140 304.. -530.000 UNIVERSAL HEALTH SERVICES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 117.970000 -72,312.94 62,518.67 -9,794.27

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 913903100 20180322S003470 306.. -534.000 UNIVERSAL HEALTH SERVICES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 124.849900 -72,858.69 66,662.96 -6,195.73

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 91529Y106 20180216S000990 304.. -1,068.000 UNUM GROUP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 51.840000 -39,259.18 55,355.83 16,096.65

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 918204108 20180216S003530 304.. -222.000 VF CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 73.900000 -16,529.32 16,403.75 -125.57

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 91913Y100 20180216S000930 304.. -1,118.000 VALERO ENERGY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 93.200000 -72,459.57 104,186.80 31,727.23

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 91913Y100 20180322S004310 306.. -139.000 VALERO ENERGY CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 96.045100 -9,008.84 13,348.57 4,339.73

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 92220P105 20180216S001540 304.. -761.000 VARIAN MEDICAL SYSTEMS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 121.330000 -59,741.29 92,324.28 32,582.99

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 92220P105 20180322S002990 306.. -1,065.000 VARIAN MEDICAL SYSTEMS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 124.033300 -83,606.40 132,081.75 48,475.35

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 92276F100 20180216S002880 304.. -350.000 VENTAS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 50.790000 -25,779.41 17,773.45 -8,005.96
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 92276F100 20180322S003600 306.. -445.000 VENTAS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 48.736300 -32,776.68 21,682.69 -11,093.99

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 92339V100 20180216S000160 304.. -6,473.000 VEREIT INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 7.070000 -68,984.45 45,714.50 -23,269.95

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 92339V100 20180322S002520 306.. -2,876.000 VEREIT INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 6.884200 -30,650.28 19,769.74 -10,880.54

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 92343E102 20180216S003180 304.. -282.000 VERISIGN INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 116.470000 -27,647.97 32,841.66 5,193.69

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 92343V104 20180216S002350 304.. -472.000 VERIZON COMMUNICATIONS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 49.750000 -26,236.06 23,477.91 -2,758.15

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 92343V104 20180322S003670 306.. -396.000 VERIZON COMMUNICATIONS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 47.582400 -22,011.61 18,838.23 -3,173.38

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 92345Y106 20180216S001630 304.. -721.000 VERISK ANALYTICS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 98.170000 -61,685.50 70,773.52 9,088.02

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 92345Y106 20180322S003290 306.. -662.000 VERISK ANALYTICS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 105.427500 -56,637.72 69,784.77 13,147.05

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 92532F100 20180216S003700 304.. -184.000 VERTEX PHARMACEUTICALS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 160.850000 -24,083.22 29,594.33 5,511.11

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 92826C839 20180216S002820 304.. -369.000 VISA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 121.930000 -36,591.00 44,988.36 8,397.36

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 929042109 20180216S002960 304.. -334.000 VORNADO REALTY TRUST UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 67.030000 -27,542.26 22,384.99 -5,157.27

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 929160109 20180216S002260 304.. -503.000 VULCAN MATERIALS CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 126.700000 -63,431.70 63,724.85 293.15

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 929160109 20180322S003730 306.. -339.000 VULCAN MATERIALS CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 115.963900 -42,750.19 39,307.46 -3,442.73

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 92939U106 20180216S004230 304.. -2,196.000 WEC ENERGY GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 61.200000 -140,021.43 134,375.62 -5,645.81

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 931142103 20180216S000490 304.. -1,696.000 WALMART INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 102.980000 -133,954.30 174,637.32 40,683.02

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 931142103 20180322S002550 306.. -2,549.000 WALMART INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 89.317800 -201,326.36 227,640.32 26,313.96

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 931427108 20180216S002030 304.. -563.000 WALGREENS BOOTS ALLIANCE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 69.990000 -45,162.32 39,399.23 -5,763.09

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 931427108 20180322S004480 306.. -93.000 WALGREENS BOOTS ALLIANCE INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 66.680000 -7,460.21 6,200.16 -1,260.05

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 94106L109 20180216S001260 304.. -899.000 WASTE MANAGEMENT INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 84.110000 -62,885.11 75,606.40 12,721.29

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 94106L109 20180322S002850 306.. -1,384.000 WASTE MANAGEMENT INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 86.470200 -96,810.89 119,658.15 22,847.26

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 941848103 20180216S002330 304.. -479.000 WATERS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 206.470000 -71,795.36 98,893.25 27,097.89

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 941848103 20180322S003230 306.. -690.000 WATERS CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 212.683600 -103,421.30 146,741.39 43,320.09

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 949746101 20180216S001780 304.. -667.000 WELLS FARGO & CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 59.680000 -32,448.97 39,800.64 7,351.67

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 949746101 20180322S003340 306.. -612.000 WELLS FARGO & CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 55.136500 -29,773.26 33,736.64 3,963.38

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 95040Q104 20180216S002670 304.. -409.000 WELLTOWER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 55.300000 -32,039.50 22,614.10 -9,425.40

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 95040Q104 20180322S004570 306.. -72.000 WELLTOWER INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 52.760000 -5,640.20 3,797.91 -1,842.29

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 95709T100 20180216S000910 304.. -1,163.000 WESTAR ENERGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 50.500000 -65,389.53 58,721.42 -6,668.11

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 958102105 20180216S001990 304.. -580.000 WESTERN DIGITAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 84.290000 -44,447.21 48,882.72 4,435.51

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 959802109 20180216S004690 304.. -730.000 WESTERN UNION CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 20.150000 -14,722.71 14,703.68 -19.03

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 96145D105 20180216S001660 304.. -707.000 WESTROCK CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 64.750000 -34,831.72 45,771.89 10,940.17

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 96145D105 20180322S003580 306.. -449.000 WESTROCK CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 65.247900 -22,120.85 29,291.14 7,170.29

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 962166104 20180216S002750 304.. -385.000 WEYERHAEUSER CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 35.010000 -11,476.84 13,475.64 1,998.80

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 963320106 20180216S003940 304.. -138.000 WHIRLPOOL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 176.460000 -25,734.66 24,349.87 -1,384.79

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 98138H101 20180216S003330 304.. -255.000 WORKDAY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 123.550000 -22,520.77 31,502.61 8,981.84

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 981558109 20180216S000830 304.. -1,203.000 WORLDPAY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 75.950000 -71,824.66 91,356.71 19,532.05

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 98310W108 20180216S002890 304.. -350.000 WYNDHAM WORLDWIDE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 122.650000 -26,972.69 42,923.87 15,951.18

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 98310W108 20180322S004390 306.. -113.000 WYNDHAM WORLDWIDE CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 117.790000 -8,708.33 13,308.83 4,600.50

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 983134107 20180216S003210 304.. -280.000 WYNN RESORTS LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 164.110000 -25,033.38 45,947.63 20,914.25

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 98389B100 20180216S000200 304.. -3,286.000 XCEL ENERGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 44.130000 -145,335.63 144,983.18 -352.45

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 98389B100 20180322S003710 306.. -345.000 XCEL ENERGY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 44.734000 -15,258.91 15,429.42 170.51

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 983919101 20180216S002020 304.. -572.000 XILINX INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 67.060000 -33,327.92 38,353.14 5,025.22

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 98419M100 20180216S001170 304.. -951.000 XYLEM INC/NY UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 74.540000 -45,265.98 70,878.77 25,612.79

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 988498101 20180216S001570 304.. -750.000 YUM! BRANDS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 78.740000 -48,524.72 59,048.00 10,523.28

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 988498101 20180322S002940 306.. -1,111.000 YUM! BRANDS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 83.112700 -71,881.28 92,324.96 20,443.68

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 98956P102 20180216S001860 304.. -612.000 ZIMMER BIOMET HOLDINGS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 119.700000 -73,950.93 73,250.11 -700.82

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 98956P102 20180322S003770 306.. -329.000 ZIMMER BIOMET HOLDINGS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 114.522800 -39,754.67 37,673.83 -2,080.84

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 989701107 20180216S004380 304.. -698.000 ZIONS BANCORPORATION UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 54.610000 -29,342.51 38,111.65 8,769.14

Transaction Detail
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KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 98978V103 20180216S000700 304.. -1,360.000 ZOETIS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 78.340000 -70,608.11 106,529.73 35,921.62

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S 98978V103 20180322S002570 306.. -2,462.000 ZOETIS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 85.036900 -127,821.46 209,331.39 81,509.93

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G0177J108 20180216S003550 304.. -215.000 ALLERGAN PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 164.350000 -46,317.77 35,332.82 -10,984.95

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G02602103 20180216S001210 304.. -911.000 AMDOCS LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 66.740000 -52,919.50 60,791.90 7,872.40

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G02602103 20180322S004200 306.. -185.000 AMDOCS LTD UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 69.166900 -10,746.55 12,793.73 2,047.18

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G0408V102 20180216S002500 304.. -441.000 AON PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 140.360000 -50,384.27 61,894.02 11,509.75

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G0408V102 20180322S003110 306.. -848.000 AON PLC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 144.774700 -96,884.05 122,757.63 25,873.58

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G0450A105 20180216S000530 304.. -1,578.000 ARCH CAPITAL GROUP LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 89.460000 -111,709.45 141,152.77 29,443.32

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G1151C101 20180216S004090 304.. -100.000 ACCENTURE PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 160.960000 -11,317.90 16,094.87 4,776.97

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G1151C101 20180322S004620 306.. -58.000 ACCENTURE PLC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 162.850000 -6,564.38 9,444.50 2,880.12

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G16962105 20180216S000970 304.. -1,079.000 BUNGE LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 77.000000 -70,810.19 83,072.99 12,262.80

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G16962105 20180322S004370 306.. -117.000 BUNGE LTD UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 73.520000 -7,678.21 8,600.47 922.26

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G29183103 20180216S002940 304.. -341.000 EATON CORP PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 82.660000 -22,542.72 28,183.84 5,641.12

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G3223R108 20180216S002730 304.. -390.000 EVEREST RE GROUP LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 241.750000 -76,590.33 94,277.39 17,687.06

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G3223R108 20180322S004690 306.. -44.000 EVEREST RE GROUP LTD UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 260.810000 -8,640.96 11,474.93 2,833.97

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G47567105 20180216S001000 304.. -1,062.000 IHS MARKIT LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 46.420000 -40,589.40 49,288.93 8,699.53

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G47567105 20180322S004020 306.. -240.000 IHS MARKIT LTD UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 48.979100 -9,172.75 11,752.30 2,579.55

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G47791101 20180216S002280 304.. -495.000 INGERSOLL-RAND PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 91.730000 -35,317.63 45,401.59 10,083.96

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G491BT108 20180216S001460 304.. -792.000 INVESCO LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 33.120000 -23,036.14 26,224.49 3,188.35

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G491BT108 20180322S004300 306.. -142.000 INVESCO LTD UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 33.297600 -4,130.22 4,726.73 596.51

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G5960L103 20180216S002180 304.. -518.000 MEDTRONIC PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 82.800000 -43,381.16 42,885.51 -495.65

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G6095L109 20180216S003870 304.. -145.000 APTIV PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 93.410000 -12,236.03 13,543.04 1,307.01

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G6518L108 20180216S004530 304.. -745.000 NIELSEN HOLDINGS PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 33.580000 -41,092.73 25,010.93 -16,081.80

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G66721104 20180216S002080 304.. -551.000 NORWEGIAN CRUISE LINE HOLDINGS UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 59.010000 -30,160.17 32,509.62 2,349.45

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G7945M107 20180216S004460 304.. -577.000 SEAGATE TECHNOLOGY PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 51.460000 -22,736.15 29,687.40 6,951.25

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G7945M107 20180322S004420 306.. -103.000 SEAGATE TECHNOLOGY PLC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 60.330000 -4,058.62 6,212.81 2,154.19

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G7S00T104 20180216S004420 304.. -520.000 PENTAIR PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 70.480000 -33,228.41 36,644.85 3,416.44

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G96629103 20180216S002310 304.. -486.000 WILLIS TOWERS WATSON PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 159.190000 -61,992.47 77,360.90 15,368.43

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G96629103 20180322S003480 306.. -518.000 WILLIS TOWERS WATSON PLC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 159.842000 -66,074.28 82,791.06 16,716.78

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G97822103 20180216S004320 304.. -475.000 PERRIGO CO PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 89.270000 -40,318.24 42,398.71 2,080.47

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G97822103 20180322S003740 306.. -337.000 PERRIGO CO PLC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 82.628700 -28,604.73 27,841.85 -762.88

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S G98294104 20180216S000460 304.. -1,740.000 XL GROUP LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 43.130000 -60,315.69 75,031.41 14,715.72

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S H1467J104 20180216S002520 304.. -437.000 CHUBB LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 146.700000 -59,097.54 64,103.13 5,005.59

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S H84989104 20180216S002160 304.. -521.000 TE CONNECTIVITY LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 101.130000 -34,824.14 52,683.60 17,859.46

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S H84989104 20180322S004610 306.. -60.000 TE CONNECTIVITY LTD UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 105.430000 -4,010.46 6,325.05 2,314.59

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S M22465104 20180216S001340 304.. -872.000 CHECK POINT SOFTWARE TECHNOLOG UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 102.970000 -78,570.64 89,781.22 11,210.58

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S N59465109 20180216S001370 304.. -844.000 MYLAN NV UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 41.750000 -32,515.90 35,229.85 2,713.95

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S N59465109 20180322S002600 306.. -2,402.000 MYLAN NV UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 41.297800 -92,539.33 99,171.00 6,631.67

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S V7780T103 20180216S001720 304.. -679.000 ROYAL CARIBBEAN CRUISES LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 131.100000 -59,236.62 89,009.75 29,773.13

KR2F10110002 KR2F10110002: KRS INTERNAL EQUITY S Y09827109 20180216S004170 304.. -52.000 BROADCOM LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 251.270000 -12,882.14 13,065.34 183.20

Transaction Detail

KRS INTERNAL EQUITY - KR2F10110002 Period :  1/1/2018 to 3/31/2018
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GRAND TOTAL 30,862,314... -
328,633,619... 6,271,129.52 112,433,987.93

BOOK VALUE ADJUSTMENTS 0.000 -3,075.14 0.00 0.00

U.S. DOLLAR 0.000 -3,075.14 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX AVG 222070203 20180320A000130 0.000 COTY INC ROCA 3/15/2018 3/15/2018 3/20/2018 0.000000 -19.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX AVG 222070203 20180321A000170 0.000 COTY INC ROCA 3/15/2018 3/15/2018 3/21/2018 0.000000 -3,056.14 0.00 0.00

CLASS ACTIONS 0.000 66,980.28 66,980.28 66,980.28

U.S. DOLLAR 0.000 66,980.28 66,980.28 66,980.28

KR2F19020002 KR2F19020002: S&P 500 INDEX CD NA9123459 20180112S000220 12J.. 0.000 BANK OF AMERICA CORP - SEC DER
IVAT.. 1/12/2018 1/12/2018 0.000000 57,440.96 57,440.96 57,440.96

KR2F19020002 KR2F19020002: S&P 500 INDEX CD NA9123459 20180112S000230 12J.. 0.000 HEALTHSOUTH CORP 08/31/96 - 06 /22/05
.. 1/12/2018 1/12/2018 0.000000 9.68 9.68 9.68

KR2F19020002 KR2F19020002: S&P 500 INDEX CD NA9123459 20180308S000340 000.. 0.000 1 14-CV-1031CLIFFS NATURAL RES
OURC.. 3/8/2018 3/8/2018 0.000000 2,218.91 2,218.91 2,218.91

KR2F19020002 KR2F19020002: S&P 500 INDEX CD NA9123459 20180321S000130 000.. 0.000 1-12-CV-03852-GBDJPMORGAN CHAS E &
.. 3/21/2018 3/21/2018 0.000000 5,450.62 5,450.62 5,450.62

KR2F19020002 KR2F19020002: S&P 500 INDEX CD NA9123459 20180329S000310
29M.. 0.000 CLIFFS NATURAL RESOURCES (2014 )

(N... 3/29/2018 3/29/2018 0.000000 1,860.11 1,860.11 1,860.11

CORPORATE ACTIONS 34,183.791 1,176,211.70 1,334,581.72 1,173,136.56

U.S. DOLLAR 34,183.791 1,176,211.70 1,334,581.72 1,173,136.56

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 001055102 20180319F000080 10,261.000 AFLAC INC STOCK SPLIT         200% 3/19/2018 3/19/2018 3/16/2018 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 001055102 20180319F000090 36.000 AFLAC INC STOCK SPLIT         200% 3/19/2018 3/19/2018 3/16/2018 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 001055102 20180319F000100 443.000 AFLAC INC STOCK SPLIT         200% 3/19/2018 3/19/2018 3/16/2018 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 001055102 20180319F000110 1,564.000 AFLAC INC STOCK SPLIT         200% 3/19/2018 3/19/2018 3/16/2018 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 001055102 20180319F000120 1,401.000 AFLAC INC STOCK SPLIT         200% 3/19/2018 3/19/2018 3/16/2018 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 001055102 20180319F000130 6,773.000 AFLAC INC STOCK SPLIT         200% 3/19/2018 3/19/2018 3/16/2018 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 001055102 20180319F000140 5.000 AFLAC INC STOCK SPLIT         200% 3/19/2018 3/19/2018 3/16/2018 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CD 018802108 20180220A000120 0.000 RESULT OF A RIGHTS SALE ALLIANT
ENE.. 2/16/2018 2/16/2018 0.000000 7.13 7.13 7.13

KR2F19020002 KR2F19020002: S&P 500 INDEX CD 067383109 20180105A000050 0.000 CASH STOCK MERGER CR BARD CR
BAR.. 1/2/2018 1/2/2018 0.000000 1,002,070.35 1,002,070.35 1,002,070.35

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 09857L108 20180227F000210 1,207.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 594,671.51 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 09857L108 20180227F000220 76.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 37,444.10 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 09857L108 20180227F000230 42.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 20,692.79 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 09857L108 20180227F000240 14.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 6,897.60 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 09857L108 20180227F000250 4.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 1,970.74 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 09857L108 20180227F000260 53.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 26,112.32 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 09857L108 20180227F000270 184.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 90,654.14 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 09857L108 20180227F000280 165.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 81,293.12 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 09857L108 20180227F000290 790.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 389,221.61 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MM 09857L108 20180227F000300 6.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 2,956.18 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 115637209 20180301F000410 418.750 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 115637209 20180301F000420 459.500 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 115637209 20180301F000430 30.000 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 115637209 20180301F000440 29.500 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 115637209 20180301F000450 16.000 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 115637209 20180301F000460 80.000 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX SS 115637209 20180301F000470 172.500 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 115637209 20180301F000480 807.000 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 115637209 20180301F000490 221.250 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 115637209 20180301F000500 12.250 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 115637209 20180301F000510 303.750 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CD 222070203 20180319A000060 0.000 RETURN OF CAPITAL COTY INC 3/19/2018 3/19/2018 0.000000 19.00 19.00 19.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CDC 222070203 20180319A000060 0.000 COTY INC 3/19/2018 3/19/2018 0.000000 -19.00 -19.00 -19.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CD 222070203 20180320A000120 0.000 ROCA COTY INC 3/15/2018 3/15/2018 0.000000 19.00 19.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CD 222070203 20180321A000160 0.000 ROCA COTY INC 3/15/2018 3/15/2018 0.000000 3,056.14 3,056.14 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SD 25470F302 20180308F000380 472.046 RECEIVE SHARES FOR  811065101
DISCO.. 3/7/2018 3/7/2018 3/7/2018 0.000000 10,720.17 0.00 10,720.17

KR2F19020002 KR2F19020002: S&P 500 INDEX SD 25470F302 20180308F000390 2,155.961 RECEIVE SHARES FOR  811065101
DISCO.. 3/7/2018 3/7/2018 3/7/2018 0.000000 48,961.87 0.00 48,961.87

KR2F19020002 KR2F19020002: S&P 500 INDEX SD 25470F302 20180308F000400 52.920 RECEIVE SHARES FOR  811065101
DISCO.. 3/7/2018 3/7/2018 3/7/2018 0.000000 1,201.81 0.00 1,201.81

KR2F19020002 KR2F19020002: S&P 500 INDEX SD 25470F302 20180308F000410 102.665 RECEIVE SHARES FOR  811065101
DISCO.. 3/7/2018 3/7/2018 3/7/2018 0.000000 2,331.52 0.00 2,331.52

KR2F19020002 KR2F19020002: S&P 500 INDEX SD 25470F302 20180308F000420 361.973 RECEIVE SHARES FOR  811065101
DISCO.. 3/7/2018 3/7/2018 3/7/2018 0.000000 8,220.40 0.00 8,220.40

KR2F19020002 KR2F19020002: S&P 500 INDEX SD 25470F302 20180308F000430 323.870 RECEIVE SHARES FOR  811065101
DISCO.. 3/7/2018 3/7/2018 3/7/2018 0.000000 7,355.10 0.00 7,355.10

KR2F19020002 KR2F19020002: S&P 500 INDEX SD 25470F302 20180308F000440 79.380 RECEIVE SHARES FOR  811065101
DISCO.. 3/7/2018 3/7/2018 3/7/2018 0.000000 1,802.72 0.00 1,802.72

KR2F19020002 KR2F19020002: S&P 500 INDEX SD 25470F302 20180308F000450 1,588.658 RECEIVE SHARES FOR  811065101
DISCO.. 3/7/2018 3/7/2018 3/7/2018 0.000000 36,078.43 0.00 36,078.43

KR2F19020002 KR2F19020002: S&P 500 INDEX SD 25470F302 20180308F000460 66.679 RECEIVE SHARES FOR  811065101
DISCO.. 3/7/2018 3/7/2018 3/7/2018 0.000000 1,514.28 0.00 1,514.28

KR2F19020002 KR2F19020002: S&P 500 INDEX SD 25470F302 20180308F000470 31.752 RECEIVE SHARES FOR  811065101
DISCO.. 3/7/2018 3/7/2018 3/7/2018 0.000000 721.09 0.00 721.09

KR2F19020002 KR2F19020002: S&P 500 INDEX SD 25470F302 20180308F000480 24.343 RECEIVE SHARES FOR  811065101
DISCO.. 3/7/2018 3/7/2018 3/7/2018 0.000000 552.83 0.00 552.83

KR2F19020002 KR2F19020002: S&P 500 INDEX SD 25470F302 20180308F000490 37.044 RECEIVE SHARES FOR  811065101
DISCO.. 3/7/2018 3/7/2018 3/7/2018 0.000000 841.27 0.00 841.27

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 337738108 20180320F000150 5,374.000 FISERV INC STOCK SPLIT         200% 3/20/2018 3/20/2018 3/19/2018 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 337738108 20180320F000160 242.000 FISERV INC STOCK SPLIT         200% 3/20/2018 3/20/2018 3/19/2018 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 337738108 20180320F000170 852.000 FISERV INC STOCK SPLIT         200% 3/20/2018 3/20/2018 3/19/2018 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 337738108 20180320F000180 763.000 FISERV INC STOCK SPLIT         200% 3/20/2018 3/20/2018 3/19/2018 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SS 337738108 20180320F000190 3,627.000 FISERV INC STOCK SPLIT         200% 3/20/2018 3/20/2018 3/19/2018 0.000000 0.00 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX MW 741503403 20180227F000200 -2,541.000 PRICELINE GROUP INC/THE MERGER
EFF.. 2/27/2018 2/27/2018 2/27/2018 0.000000 -1,251,914.11 0.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX SW 811065101 20180308F000370 -5,005.000 DELIVER SHARES FOR  25470F302
SCRIP.. 3/7/2018 3/7/2018 3/7/2018 0.000000 -278,671.51 0.00 -278,671.51

KR2F19020002 KR2F19020002: S&P 500 INDEX CD 811065101 20180316A000190 0.000 TAXABLE VOLUTARY CASH STOCK
MERG.. 3/13/2018 3/13/2018 0.000000 329,429.10 329,429.10 329,429.10

DIVIDEND ACCRUALS 14,927,978... 0.00 6,323,008.12 0.00

U.S. DOLLAR 14,927,978... 0.00 6,323,008.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 001055102 20180220P000010 20,483.000 AFLAC INC CASH DIVIDEND       052% 2/20/2018 2/20/2018 3/1/2018 0.000000 0.00 10,651.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 00130H105 20180131P000020 40,724.000 AES CORP/VA CASH DIVIDEND       013% 1/31/2018 1/31/2018 2/15/2018 0.000000 0.00 5,294.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 00206R102 20180109P000010 378,635.000 AT&T INC CASH DIVIDEND       050% 1/9/2018 1/9/2018 2/1/2018 0.000000 0.00 189,317.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 002824100 20180111P000010 107,338.000 ABBOTT LABORATORIES CASH DIVIDEND
.. 1/11/2018 1/11/2018 2/15/2018 0.000000 0.00 30,054.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 00287Y109 20180111P000020 98,303.000 ABBVIE INC CASH DIVIDEND       071% 1/11/2018 1/11/2018 2/15/2018 0.000000 0.00 69,795.13 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 00507V109 20180328P000030 39,592.000 ACTIVISION BLIZZARD INC CASH
DIVIDEN.. 3/28/2018 3/28/2018 5/9/2018 0.000000 0.00 13,461.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 00508Y102 20180119P000010 2,599.000 ACUITY BRANDS INC CASH DIVIDEND
.. 1/19/2018 1/19/2018 2/1/2018 0.000000 0.00 337.87 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 00751Y106 20180322P000020 3,861.000 ADVANCE AUTO PARTS INC CASH
DIVIDE.. 3/22/2018 3/22/2018 4/6/2018 0.000000 0.00 231.66 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 00817Y108 20180110P000010 20,110.000 AETNA INC CASH DIVIDEND       050% 1/10/2018 1/10/2018 1/26/2018 0.000000 0.00 10,055.00 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DA 008252108 20180207P000010 3,428.000 AFFILIATED MANAGERS GROUP INC
CAS.. 2/7/2018 2/7/2018 2/23/2018 0.000000 0.00 1,028.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 009158106 20180329P000010 11,426.000 AIR PRODUCTS & CHEMICALS INC CASH
.. 3/29/2018 3/29/2018 5/14/2018 0.000000 0.00 12,568.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 011659109 20180216P000010 7,588.000 ALASKA AIR GROUP INC CASH DIVIDEND
.. 2/16/2018 2/16/2018 3/8/2018 0.000000 0.00 2,428.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 012653101 20180314P000040 5,757.000 ALBEMARLE CORP CASH DIVIDEND
03.. 3/14/2018 3/14/2018 4/2/2018 0.000000 0.00 1,928.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 015271109 20180328P000040 5,283.000 ALEXANDRIA REAL ESTATE EQUITIE
CAS.. 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 4,754.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 018581108 20180213P000010 2,964.000 ALLIANCE DATA SYSTEMS CORP CASH
DI.. 2/13/2018 2/13/2018 3/20/2018 0.000000 0.00 1,689.48 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 018802108 20180130F000090 0.000 ALLIANT ENERGY CORP CASH DIVIDEND
.. 1/30/2018 1/30/2018 2/15/2018 0.000000 0.00 7.13 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 018802108 20180130P000010 14,258.000 ALLIANT ENERGY CORP CASH DIVIDEND
.. 1/30/2018 1/30/2018 2/15/2018 0.000000 0.00 4,776.43 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 018802108 20180215A000360 -14,258.000 ALLIANT ENERGY CORP 2/1/2018 1/30/2018 2/15/2018 0.000000 0.00 -7.13 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 020002101 20180302P000020 18,695.000 ALLSTATE CORP/THE CASH DIVIDEND
.. 3/2/2018 3/2/2018 4/2/2018 0.000000 0.00 8,599.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 02209S103 20180314P000050 99,417.000 ALTRIA GROUP INC CASH DIVIDEND
0.. 3/14/2018 3/14/2018 4/10/2018 0.000000 0.00 69,591.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 023608102 20180313P000010 12,641.000 AMEREN CORP CASH DIVIDEND       045% 3/13/2018 3/13/2018 3/29/2018 0.000000 0.00 5,783.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 02376R102 20180205P000010 26,262.000 AMERICAN AIRLINES GROUP INC CASH
DI.. 2/5/2018 2/5/2018 2/20/2018 0.000000 0.00 2,626.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 025537101 20180208P000010 30,330.000 AMERICAN ELECTRIC POWER CO INC
CA.. 2/8/2018 2/8/2018 3/9/2018 0.000000 0.00 18,804.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 025816109 20180104P000010 44,427.000 AMERICAN EXPRESS CO CASH DIVIDEND
.. 1/4/2018 1/4/2018 2/9/2018 0.000000 0.00 15,549.45 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 026874784 20180314P000060 46,836.000 AMERICAN INTERNATIONAL GROUP I
CAS.. 3/14/2018 3/14/2018 3/29/2018 0.000000 0.00 14,987.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 030420103 20180206P000010 11,000.000 AMERICAN WATER WORKS CO INC CASH
.. 2/6/2018 2/6/2018 3/1/2018 0.000000 0.00 4,565.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 03073E105 20180216P000020 9,952.000 AMERISOURCEBERGEN CORP CASH
DIVI.. 2/16/2018 2/16/2018 3/5/2018 0.000000 0.00 3,781.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 03076C106 20180215P000010 9,122.000 AMERIPRISE FINANCIAL INC CASH
DIVIDE.. 2/15/2018 2/15/2018 2/28/2018 0.000000 0.00 7,571.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 031100100 20180315P000010 12,041.000 AMETEK INC CASH DIVIDEND       014% 3/15/2018 3/15/2018 3/29/2018 0.000000 0.00 1,685.74 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 031162100 20180214P000020 44,765.000 AMGEN INC CASH DIVIDEND       132% 2/14/2018 2/14/2018 3/8/2018 0.000000 0.00 59,089.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 032095101 20180316P000020 15,908.000 AMPHENOL CORP CASH DIVIDEND
01.. 3/16/2018 3/16/2018 4/10/2018 0.000000 0.00 3,022.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 032511107 20180313P000020 28,507.000 ANADARKO PETROLEUM CORP CASH
DIV.. 3/13/2018 3/13/2018 3/28/2018 0.000000 0.00 7,126.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 032654105 20180308P000020 19,206.000 ANALOG DEVICES INC CASH DIVIDEND
.. 3/8/2018 3/8/2018 3/20/2018 0.000000 0.00 9,218.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 03349M105 20180227P000020 7,477.000 ANDEAVOR CASH DIVIDEND       059% 2/27/2018 2/27/2018 3/15/2018 0.000000 0.00 4,411.43 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 036752103 20180308P000030 13,377.000 ANTHEM INC CASH DIVIDEND       075% 3/8/2018 3/8/2018 3/23/2018 0.000000 0.00 10,032.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 037411105 20180119P000020 23,491.000 APACHE CORP CASH DIVIDEND       025% 1/19/2018 1/19/2018 2/22/2018 0.000000 0.00 5,872.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 03748R101 20180215P000020 9,683.000 APARTMENT INVESTMENT & MANAGEM
C.. 2/15/2018 2/15/2018 2/28/2018 0.000000 0.00 3,679.54 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 037833100 20180209P000010 316,618.000 APPLE INC CASH DIVIDEND       063% 2/9/2018 2/9/2018 2/15/2018 0.000000 0.00 199,469.34 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 038222105 20180220P000020 55,564.000 APPLIED MATERIALS INC CASH
DIVIDEND.. 2/20/2018 2/20/2018 3/14/2018 0.000000 0.00 5,556.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 039483102 20180216P000030 34,487.000 ARCHER-DANIELS-MIDLAND CO CASH
DIV.. 2/16/2018 2/16/2018 3/13/2018 0.000000 0.00 11,553.15 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 03965L100 20180201P000130 26,120.000 ARCONIC INC CASH DIVIDEND       006% 2/1/2018 2/1/2018 2/25/2018 0.000000 0.00 1,567.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 04621X108 20180223P000010 2,804.000 ASSURANT INC CASH DIVIDEND       056% 2/23/2018 2/23/2018 3/19/2018 0.000000 0.00 1,570.24 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 053015103 20180308P000040 23,106.000 AUTOMATIC DATA PROCESSING INC
CAS.. 3/8/2018 3/8/2018 4/1/2018 0.000000 0.00 14,556.78 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 053484101 20180328P000050 7,206.000 AVALONBAY COMMUNITIES INC CASH
DIV.. 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 10,592.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 053611109 20180306P000040 4,605.000 AVERY DENNISON CORP CASH
DIVIDEND.. 3/6/2018 3/6/2018 3/21/2018 0.000000 0.00 2,072.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 054937107 20180208P000020 48,650.000 BB&T CORP CASH DIVIDEND       033% 2/8/2018 2/8/2018 3/1/2018 0.000000 0.00 16,054.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 054937107 20180305P000010 41,103.000 BB&T CORP CASH DIVIDEND       004% 3/5/2018 3/5/2018 3/20/2018 0.000000 0.00 1,849.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 05722G100 20180202P000020 26,404.000 BAKER HUGHES A GE CO CASH DIVIDEN.. 2/2/2018 2/2/2018 2/16/2018 0.000000 0.00 4,752.72 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DA 058498106 20180228P000010 18,238.000 BALL CORP CASH DIVIDEND       010% 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 1,823.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 060505104 20180301P000020 505,395.000 BANK OF AMERICA CORP CASH DIVIDEN.. 3/1/2018 3/1/2018 3/30/2018 0.000000 0.00 60,647.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 064058100 20180129P000010 63,148.000 BANK OF NEW YORK MELLON CORP/T
CA.. 1/29/2018 1/29/2018 2/9/2018 0.000000 0.00 15,155.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 071813109 20180301P000030 26,117.000 BAXTER INTERNATIONAL INC CASH
DIVID.. 3/1/2018 3/1/2018 4/2/2018 0.000000 0.00 4,178.72 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 075887109 20180308P000050 13,806.000 BECTON DICKINSON AND CO CASH
DIVID.. 3/8/2018 3/8/2018 3/30/2018 0.000000 0.00 10,354.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 086516101 20180321P000020 13,273.000 BEST BUY CO INC CASH DIVIDEND
045.. 3/21/2018 3/21/2018 4/12/2018 0.000000 0.00 5,972.85 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 09247X101 20180306P000050 6,432.000 BLACKROCK INC CASH DIVIDEND
288% 3/6/2018 3/6/2018 3/22/2018 0.000000 0.00 18,524.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 093671105 20180312P000010 10,892.000 H&R BLOCK INC CASH DIVIDEND       024% 3/12/2018 3/12/2018 4/2/2018 0.000000 0.00 2,614.08 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 097023105 20180208P000030 34,524.000 BOEING CO/THE CASH DIVIDEND
171% 2/8/2018 2/8/2018 3/2/2018 0.000000 0.00 59,036.04 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 099724106 20180228P000020 10,326.000 BORGWARNER INC CASH DIVIDEND
0.. 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 1,755.42 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 101121101 20180328P000060 8,055.000 BOSTON PROPERTIES INC CASH
DIVIDEN.. 3/28/2018 3/28/2018 4/30/2018 0.000000 0.00 6,444.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 110122108 20180104P000020 100,930.000 BRISTOL-MYERS SQUIBB CO CASH
DIVID.. 1/4/2018 1/4/2018 2/1/2018 0.000000 0.00 40,372.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 115637209 20180302A000221 -1.500 BROWN-FORMAN CORP LATE POSTING
D.. 3/2/2018 3/2/2018 4/2/2018 0.000000 0.00 -0.24 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 115637209 20180302P000030 12,752.500 BROWN-FORMAN CORP CASH DIVIDEND
.. 3/2/2018 3/2/2018 4/2/2018 0.000000 0.00 2,014.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 115637209 20180314A000311 1.500 BROWN-FORMAN CORP LATE POSTING
D.. 3/2/2018 3/2/2018 4/2/2018 0.000000 0.00 0.24 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 115637209 20180329P000020 13,649.000 BROWN-FORMAN CORP CASH DIVIDEND
.. 3/29/2018 3/29/2018 4/23/2018 0.000000 0.00 13,649.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 124857202 20180308P000060 18,890.000 CBS CORP CASH DIVIDEND       018% 3/8/2018 3/8/2018 4/1/2018 0.000000 0.00 3,400.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 12503M108 20180301P000040 5,911.000 CBOE GLOBAL MARKETS INC CASH
DIVID.. 3/1/2018 3/1/2018 3/16/2018 0.000000 0.00 1,595.97 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 125269100 20180215P000030 14,384.000 CF INDUSTRIES HOLDINGS INC CASH
DIVI.. 2/15/2018 2/15/2018 2/28/2018 0.000000 0.00 4,315.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 12541W209 20180301P000050 7,263.000 CH ROBINSON WORLDWIDE INC CASH
DI.. 3/1/2018 3/1/2018 3/30/2018 0.000000 0.00 3,340.98 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 125509109 20180309P000020 12,845.000 CIGNA CORP CASH DIVIDEND       004% 3/9/2018 3/9/2018 4/10/2018 0.000000 0.00 513.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 12572Q105 20180308P000070 17,729.000 CME GROUP INC CASH DIVIDEND
070% 3/8/2018 3/8/2018 3/26/2018 0.000000 0.00 12,410.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 125896100 20180215P000040 17,391.000 CMS ENERGY CORP CASH DIVIDEND
.. 2/15/2018 2/15/2018 2/28/2018 0.000000 0.00 6,217.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 126408103 20180228P000030 46,563.000 CSX CORP CASH DIVIDEND       022% 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 10,243.86 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 12650T104 20180103P000010 10,100.000 CSRA INC CASH DIVIDEND       010% 1/3/2018 1/3/2018 1/25/2018 0.000000 0.00 1,010.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 12650T104 20180328P000070 8,555.000 CSRA INC CASH DIVIDEND       010% 3/28/2018 3/28/2018 4/27/2018 0.000000 0.00 855.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 126650100 20180123P000010 62,468.000 CVS HEALTH CORP CASH DIVIDEND
0.. 1/23/2018 1/23/2018 2/2/2018 0.000000 0.00 31,234.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 12673P105 20180221P000010 16,355.000 CA INC CASH DIVIDEND       025% 2/21/2018 2/21/2018 3/13/2018 0.000000 0.00 4,170.53 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 127097103 20180123P000020 28,521.000 CABOT OIL & GAS CORP CASH DIVIDEND
.. 1/23/2018 1/23/2018 2/7/2018 0.000000 0.00 1,711.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 134429109 20180109P000020 11,861.000 CAMPBELL SOUP CO CASH DIVIDEND
.. 1/9/2018 1/9/2018 1/29/2018 0.000000 0.00 4,151.35 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 14040H105 20180209P000020 29,893.000 CAPITAL ONE FINANCIAL CORP CASH
DIV.. 2/9/2018 2/9/2018 2/23/2018 0.000000 0.00 11,957.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 14149Y108 20180329P000030 16,424.000 CARDINAL HEALTH INC CASH DIVIDEND
.. 3/29/2018 3/29/2018 4/15/2018 0.000000 0.00 7,594.46 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 143658300 20180222P000020 21,248.000 CARNIVAL CORP CASH DIVIDEND
045% 2/22/2018 2/22/2018 3/16/2018 0.000000 0.00 9,561.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 149123101 20180119P000030 36,688.000 CATERPILLAR INC CASH DIVIDEND
07.. 1/19/2018 1/19/2018 2/20/2018 0.000000 0.00 28,616.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 15189T107 20180214P000030 26,580.000 CENTERPOINT ENERGY INC CASH
DIVIDE.. 2/14/2018 2/14/2018 3/8/2018 0.000000 0.00 7,375.95 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 156700106 20180302P000040 50,683.000 CENTURYLINK INC CASH DIVIDEND
05.. 3/2/2018 3/2/2018 3/16/2018 0.000000 0.00 27,368.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 166764100 20180215P000050 117,129.000 CHEVRON CORP CASH DIVIDEND
112% 2/15/2018 2/15/2018 3/12/2018 0.000000 0.00 131,184.48 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 171340102 20180214P000040 15,412.000 CHURCH & DWIGHT CO INC CASH
DIVIDE.. 2/14/2018 2/14/2018 3/1/2018 0.000000 0.00 3,352.11 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DA 171798101 20180214P000050 5,874.000 CIMAREX ENERGY CO CASH DIVIDEND
.. 2/14/2018 2/14/2018 3/1/2018 0.000000 0.00 469.92 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 172062101 20180320P000020 7,779.000 CINCINNATI FINANCIAL CORP CASH
DIVID.. 3/20/2018 3/20/2018 4/16/2018 0.000000 0.00 4,122.87 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 17275R102 20180104P000030 304,858.000 CISCO SYSTEMS INC CASH DIVIDEND
.. 1/4/2018 1/4/2018 1/24/2018 0.000000 0.00 88,408.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 172967424 20180202P000030 163,048.000 CITIGROUP INC CASH DIVIDEND       032% 2/2/2018 2/2/2018 2/23/2018 0.000000 0.00 52,175.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 174610105 20180131P000030 30,340.000 CITIZENS FINANCIAL GROUP INC CASH
DI.. 1/31/2018 1/31/2018 2/15/2018 0.000000 0.00 6,674.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 189054109 20180123P000030 7,951.000 CLOROX CO/THE CASH DIVIDEND
084% 1/23/2018 1/23/2018 2/9/2018 0.000000 0.00 6,678.84 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 191216100 20180314P000070 199,783.000 COCA-COLA CO/THE CASH DIVIDEND
.. 3/14/2018 3/14/2018 4/2/2018 0.000000 0.00 77,915.37 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 192446102 20180221P000020 30,721.000 COGNIZANT TECHNOLOGY SOLUTIONS
C.. 2/21/2018 2/21/2018 2/28/2018 0.000000 0.00 6,144.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 194162103 20180122P000010 54,150.000 COLGATE-PALMOLIVE CO CASH
DIVIDEN.. 1/22/2018 1/22/2018 2/15/2018 0.000000 0.00 21,660.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 20030N101 20180102P000010 287,635.000 COMCAST CORP CASH DIVIDEND
015% 1/2/2018 1/2/2018 1/24/2018 0.000000 0.00 45,302.51 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 200340107 20180314P000080 9,061.000 COMERICA INC CASH DIVIDEND       030% 3/14/2018 3/14/2018 4/1/2018 0.000000 0.00 2,718.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 205887102 20180129P000020 25,191.000 CONAGRA BRANDS INC CASH DIVIDEND
.. 1/29/2018 1/29/2018 3/1/2018 0.000000 0.00 5,353.09 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 20825C104 20180209P000030 73,724.000 CONOCOPHILLIPS CASH DIVIDEND
02.. 2/9/2018 2/9/2018 3/1/2018 0.000000 0.00 21,011.34 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 209115104 20180213P000020 19,121.000 CONSOLIDATED EDISON INC CASH
DIVID.. 2/13/2018 2/13/2018 3/15/2018 0.000000 0.00 13,671.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 21036P108 20180208P000040 10,623.000 CONSTELLATION BRANDS INC CASH
DIVI.. 2/8/2018 2/8/2018 2/23/2018 0.000000 0.00 5,523.96 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 216648402 20180122P000020 3,019.000 COOPER COS INC/THE CASH DIVIDEND
.. 1/22/2018 1/22/2018 2/9/2018 0.000000 0.00 90.57 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 219350105 20180227P000030 45,278.000 CORNING INC CASH DIVIDEND       018% 2/27/2018 2/27/2018 3/29/2018 0.000000 0.00 8,150.04 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 22160K105 20180215P000060 26,948.000 COSTCO WHOLESALE CORP CASH
DIVID.. 2/15/2018 2/15/2018 3/2/2018 0.000000 0.00 13,474.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 222070203 20180227P000040 24,601.000 COTY INC CASH DIVIDEND       012% 2/27/2018 2/27/2018 3/15/2018 0.000000 0.00 3,075.13 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DAC 222070203 20180227P000040 -24,601.000 COTY INC 3/1/2018 2/27/2018 3/15/2018 0.000000 0.00 -3,075.13 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 222070203 20180320A000140 0.000 COTY INC 3/1/2018 2/27/2018 3/15/2018 0.000000 0.00 -19.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DAC 222070203 20180320A000140 0.000 COTY INC 3/1/2018 2/27/2018 3/15/2018 0.000000 0.00 19.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 22822V101 20180315P000020 21,167.000 CROWN CASTLE INTERNATIONAL COR C.. 3/15/2018 3/15/2018 3/30/2018 0.000000 0.00 22,225.35 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 231021106 20180222P000030 8,128.000 CUMMINS INC CASH DIVIDEND       108% 2/22/2018 2/22/2018 3/8/2018 0.000000 0.00 8,778.24 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 23331A109 20180222P000040 17,781.000 DR HORTON INC CASH DIVIDEND
012% 2/22/2018 2/22/2018 3/9/2018 0.000000 0.00 2,222.63 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 233331107 20180316P000030 9,346.000 DTE ENERGY CO CASH DIVIDEND
088% 3/16/2018 3/16/2018 4/15/2018 0.000000 0.00 8,247.85 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 23355L106 20180327P000010 14,888.000 DXC TECHNOLOGY CO CASH DIVIDEND
.. 3/27/2018 3/27/2018 4/17/2018 0.000000 0.00 2,679.84 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 235851102 20180328P000080 32,036.000 DANAHER CORP CASH DIVIDEND
016% 3/28/2018 3/28/2018 4/27/2018 0.000000 0.00 5,125.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 237194105 20180109P000030 7,627.000 DARDEN RESTAURANTS INC CASH
DIVID.. 1/9/2018 1/9/2018 2/1/2018 0.000000 0.00 4,805.01 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 244199105 20180328P000090 16,898.000 DEERE & CO CASH DIVIDEND       060% 3/28/2018 3/28/2018 5/1/2018 0.000000 0.00 10,138.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 247361702 20180222P000050 34,174.000 DELTA AIR LINES INC CASH DIVIDEND
.. 2/22/2018 2/22/2018 3/16/2018 0.000000 0.00 10,423.07 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 24906P109 20180328P000100 11,987.000 DENTSPLY SIRONA INC CASH DIVIDEND
.. 3/28/2018 3/28/2018 4/13/2018 0.000000 0.00 1,048.86 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 25179M103 20180314P000090 27,379.000 DEVON ENERGY CORP CASH DIVIDEND
.. 3/14/2018 3/14/2018 3/29/2018 0.000000 0.00 1,642.74 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 253868103 20180314P000100 10,704.000 DIGITAL REALTY TRUST INC CASH
DIVIDE.. 3/14/2018 3/14/2018 3/30/2018 0.000000 0.00 10,811.04 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 254709108 20180221P000030 18,932.000 DISCOVER FINANCIAL SERVICES CASH
DI.. 2/21/2018 2/21/2018 3/8/2018 0.000000 0.00 6,626.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 256677105 20180108P000010 16,065.000 DOLLAR GENERAL CORP CASH
DIVIDEND.. 1/8/2018 1/8/2018 1/23/2018 0.000000 0.00 4,176.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 25746U109 20180301P000060 33,528.000 DOMINION ENERGY INC CASH DIVIDEND
.. 3/1/2018 3/1/2018 3/20/2018 0.000000 0.00 27,995.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 260003108 20180227P000050 8,117.000 DOVER CORP CASH DIVIDEND       047% 2/27/2018 2/27/2018 3/15/2018 0.000000 0.00 3,814.99 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DA 26078J100 20180227P000060 121,914.000 DOWDUPONT INC CASH DIVIDEND
038.. 2/27/2018 2/27/2018 3/15/2018 0.000000 0.00 46,327.32 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 26138E109 20180320P000030 9,406.000 DR PEPPER SNAPPLE GROUP INC CASH
.. 3/20/2018 3/20/2018 4/12/2018 0.000000 0.00 5,455.48 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 264411505 20180214P000060 21,962.000 DUKE REALTY CORP CASH DIVIDEND
.. 2/14/2018 2/14/2018 2/28/2018 0.000000 0.00 4,392.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 26441C204 20180215P000070 43,160.000 DUKE ENERGY CORP CASH DIVIDEND
.. 2/15/2018 2/15/2018 3/16/2018 0.000000 0.00 38,412.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 26875P101 20180116P000010 35,657.000 EOG RESOURCES INC CASH DIVIDEND
.. 1/16/2018 1/16/2018 1/31/2018 0.000000 0.00 5,972.55 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 26884L109 20180213P000030 15,098.000 EQT CORP CASH DIVIDEND       003% 2/13/2018 2/13/2018 3/1/2018 0.000000 0.00 452.94 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 277432100 20180314P000110 7,489.000 EASTMAN CHEMICAL CO CASH DIVIDEND
.. 3/14/2018 3/14/2018 4/6/2018 0.000000 0.00 4,193.84 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 278865100 20180319P000020 13,547.000 ECOLAB INC CASH DIVIDEND       041% 3/19/2018 3/19/2018 4/16/2018 0.000000 0.00 5,554.27 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 281020107 20180328P000110 17,003.000 EDISON INTERNATIONAL CASH
DIVIDEND.. 3/28/2018 3/28/2018 4/30/2018 0.000000 0.00 10,286.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 291011104 20180215P000080 39,579.000 EMERSON ELECTRIC CO CASH DIVIDEND
.. 2/15/2018 2/15/2018 3/9/2018 0.000000 0.00 19,195.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 29364G103 20180207P000020 11,116.000 ENTERGY CORP CASH DIVIDEND
089% 2/7/2018 2/7/2018 3/1/2018 0.000000 0.00 9,893.24 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 294429105 20180309P000030 6,256.000 EQUIFAX INC CASH DIVIDEND       039% 3/9/2018 3/9/2018 3/30/2018 0.000000 0.00 2,439.84 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 29444U700 20180223P000020 4,076.000 EQUINIX INC CASH DIVIDEND       228% 2/23/2018 2/23/2018 3/21/2018 0.000000 0.00 9,293.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 29476L107 20180323P000010 19,214.000 EQUITY RESIDENTIAL CASH DIVIDEND
.. 3/23/2018 3/23/2018 4/13/2018 0.000000 0.00 10,375.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 297178105 20180328P000120 3,446.000 ESSEX PROPERTY TRUST INC CASH
DIVI.. 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 6,409.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 30040W108 20180305P000020 16,510.000 EVERSOURCE ENERGY CASH DIVIDEND
.. 3/5/2018 3/5/2018 3/30/2018 0.000000 0.00 8,337.55 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 30161N101 20180214P000070 59,206.000 EXELON CORP CASH DIVIDEND       034% 2/14/2018 2/14/2018 3/9/2018 0.000000 0.00 20,426.07 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 30212P303 20180307P000010 6,405.000 EXPEDIA INC CASH DIVIDEND       030% 3/7/2018 3/7/2018 3/28/2018 0.000000 0.00 1,921.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 30225T102 20180314P000120 6,560.000 EXTRA SPACE STORAGE INC CASH
DIVID.. 3/14/2018 3/14/2018 3/29/2018 0.000000 0.00 5,116.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 30231G102 20180209P000040 261,300.000 EXXON MOBIL CORP CASH DIVIDEND
.. 2/9/2018 2/9/2018 3/9/2018 0.000000 0.00 201,201.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 302445101 20180222P000060 7,220.000 FLIR SYSTEMS INC CASH DIVIDEND
01.. 2/22/2018 2/22/2018 3/9/2018 0.000000 0.00 1,155.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 302491303 20180328P000130 7,010.000 FMC CORP CASH DIVIDEND       016% 3/28/2018 3/28/2018 4/19/2018 0.000000 0.00 1,156.65 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 311900104 20180130P000020 17,722.000 FASTENAL CO CASH DIVIDEND       037% 1/30/2018 1/30/2018 2/27/2018 0.000000 0.00 6,557.14 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 313747206 20180313P000030 3,780.000 FEDERAL REALTY INVESTMENT TRUS
CA.. 3/13/2018 3/13/2018 4/16/2018 0.000000 0.00 3,780.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 31428X106 20180309P000040 12,853.000 FEDEX CORP CASH DIVIDEND       050% 3/9/2018 3/9/2018 4/2/2018 0.000000 0.00 6,426.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 31620M106 20180315P000030 17,395.000 FIDELITY NATIONAL INFORMATION CASH
.. 3/15/2018 3/15/2018 3/30/2018 0.000000 0.00 5,566.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 316773100 20180328P000140 36,208.000 FIFTH THIRD BANCORP CASH DIVIDEND
.. 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 5,793.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 337932107 20180206P000020 27,433.000 FIRSTENERGY CORP CASH DIVIDEND
.. 2/6/2018 2/6/2018 3/1/2018 0.000000 0.00 9,875.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 343412102 20180228P000040 7,288.000 FLUOR CORP CASH DIVIDEND       021% 2/28/2018 2/28/2018 4/3/2018 0.000000 0.00 1,530.48 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 34354P105 20180104P000040 8,056.000 FLOWSERVE CORP CASH DIVIDEND
0.. 1/4/2018 1/4/2018 1/19/2018 0.000000 0.00 1,530.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 34354P105 20180328P000150 6,826.000 FLOWSERVE CORP CASH DIVIDEND
0.. 3/28/2018 3/28/2018 4/13/2018 0.000000 0.00 1,296.94 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 344849104 20180118P000010 7,647.000 FOOT LOCKER INC CASH DIVIDEND
03.. 1/18/2018 1/18/2018 2/2/2018 0.000000 0.00 2,370.57 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 345370860 20180129P000030 240,591.000 FORD MOTOR CO CASH DIVIDEND
015.. 1/29/2018 1/29/2018 3/1/2018 0.000000 0.00 36,088.65 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 345370860 20180129P000040 0.000 FORD MOTOR CO CASH DIVIDEND
013.. 1/29/2018 1/29/2018 3/1/2018 0.000000 0.00 31,276.83 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 34959J108 20180222P000070 15,935.000 FORTIVE CORP CASH DIVIDEND       007% 2/22/2018 2/22/2018 3/29/2018 0.000000 0.00 1,115.45 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 34964C106 20180222P000080 8,024.000 FORTUNE BRANDS HOME & SECURITY C.. 2/22/2018 2/22/2018 3/14/2018 0.000000 0.00 1,604.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 354613101 20180328P000160 16,987.000 FRANKLIN RESOURCES INC CASH
DIVIDE.. 3/28/2018 3/28/2018 4/12/2018 0.000000 0.00 54,868.01 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 363576109 20180301P000070 9,420.000 ARTHUR J GALLAGHER & CO CASH
DIVID.. 3/1/2018 3/1/2018 3/16/2018 0.000000 0.00 3,862.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 364760108 20180102P000020 13,429.000 GAP INC/THE CASH DIVIDEND       023% 1/2/2018 1/2/2018 1/31/2018 0.000000 0.00 3,088.67 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DA 369550108 20180118P000020 17,124.000 GENERAL DYNAMICS CORP CASH
DIVIDE.. 1/18/2018 1/18/2018 2/9/2018 0.000000 0.00 14,384.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 369604103 20180223P000030 451,817.000 GENERAL ELECTRIC CO CASH DIVIDEND
.. 2/23/2018 2/23/2018 4/25/2018 0.000000 0.00 54,218.04 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 370334104 20180109P000040 35,048.000 GENERAL MILLS INC CASH DIVIDEND
.. 1/9/2018 1/9/2018 2/1/2018 0.000000 0.00 17,173.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 37045V100 20180308P000080 66,603.000 GENERAL MOTORS CO CASH DIVIDEND
.. 3/8/2018 3/8/2018 3/23/2018 0.000000 0.00 25,309.14 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 372460105 20180308P000090 7,639.000 GENUINE PARTS CO CASH DIVIDEND
.. 3/8/2018 3/8/2018 4/2/2018 0.000000 0.00 5,500.08 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 375558103 20180315P000040 68,057.000 GILEAD SCIENCES INC CASH DIVIDEND
.. 3/15/2018 3/15/2018 3/29/2018 0.000000 0.00 38,792.49 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 37940X102 20180315P000050 8,291.000 GLOBAL PAYMENTS INC CASH DIVIDEND
.. 3/15/2018 3/15/2018 3/30/2018 0.000000 0.00 82.91 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 38141G104 20180228P000050 18,277.000 GOLDMAN SACHS GROUP INC/THE CASH
.. 2/28/2018 2/28/2018 3/29/2018 0.000000 0.00 13,707.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 382550101 20180131P000040 15,190.000 GOODYEAR TIRE & RUBBER CO/THE
CAS.. 1/31/2018 1/31/2018 3/1/2018 0.000000 0.00 2,126.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 384802104 20180209P000050 3,198.000 WW GRAINGER INC CASH DIVIDEND
1.. 2/9/2018 2/9/2018 3/1/2018 0.000000 0.00 4,093.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 40412C101 20180228P000060 14,757.000 HCA HEALTHCARE INC CASH DIVIDEND
.. 2/28/2018 2/28/2018 3/30/2018 0.000000 0.00 5,164.95 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 40414L109 20180214P000080 28,928.000 HCP INC CASH DIVIDEND       037% 2/14/2018 2/14/2018 3/2/2018 0.000000 0.00 10,703.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 40434L105 20180313P000040 87,020.000 HP INC CASH DIVIDEND       013% 3/13/2018 3/13/2018 4/4/2018 0.000000 0.00 12,121.89 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 406216101 20180306P000060 45,459.000 HALLIBURTON CO CASH DIVIDEND
01.. 3/6/2018 3/6/2018 3/28/2018 0.000000 0.00 8,182.62 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 410345102 20180216P000040 22,483.000 HANESBRANDS INC CASH DIVIDEND
0.. 2/16/2018 2/16/2018 3/13/2018 0.000000 0.00 3,372.45 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 412822108 20180213P000040 10,378.000 HARLEY-DAVIDSON INC CASH DIVIDEND
.. 2/13/2018 2/13/2018 3/2/2018 0.000000 0.00 3,839.86 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 413875105 20180307P000020 6,210.000 HARRIS CORP CASH DIVIDEND       057% 3/7/2018 3/7/2018 3/21/2018 0.000000 0.00 3,539.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 416515104 20180302P000050 18,585.000 HARTFORD FINANCIAL SERVICES GR CA.. 3/2/2018 3/2/2018 4/2/2018 0.000000 0.00 4,646.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 418056107 20180131P000050 6,990.000 HASBRO INC CASH DIVIDEND       057% 1/31/2018 1/31/2018 2/15/2018 0.000000 0.00 3,984.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 423452101 20180209P000060 6,697.000 HELMERICH & PAYNE INC CASH DIVIDEN.. 2/9/2018 2/9/2018 3/1/2018 0.000000 0.00 4,687.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 427866108 20180222P000090 7,350.000 HERSHEY CO/THE CASH DIVIDEND
06.. 2/22/2018 2/22/2018 3/15/2018 0.000000 0.00 4,821.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 42809H107 20180316P000040 14,072.000 HESS CORP CASH DIVIDEND       025% 3/16/2018 3/16/2018 3/29/2018 0.000000 0.00 3,518.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 42824C109 20180313P000050 83,100.000 HEWLETT PACKARD ENTERPRISE CO
CA.. 3/13/2018 3/13/2018 4/4/2018 0.000000 0.00 6,232.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 43300A203 20180301P000080 10,535.000 HILTON WORLDWIDE HOLDINGS INC
CAS.. 3/1/2018 3/1/2018 3/29/2018 0.000000 0.00 1,580.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 437076102 20180307P000030 60,840.000 HOME DEPOT INC/THE CASH DIVIDEND
.. 3/7/2018 3/7/2018 3/22/2018 0.000000 0.00 62,665.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 438516106 20180222P000100 39,691.000 HONEYWELL INTERNATIONAL INC CASH .. 2/22/2018 2/22/2018 3/9/2018 0.000000 0.00 29,569.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 440452100 20180111P000030 16,600.000 HORMEL FOODS CORP CASH DIVIDEND
.. 1/11/2018 1/11/2018 2/15/2018 0.000000 0.00 3,112.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 44107P104 20180328P000170 38,312.000 HOST HOTELS & RESORTS INC CASH
DIVI.. 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 7,662.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 444859102 20180328P000180 7,185.000 HUMANA INC CASH DIVIDEND       050% 3/28/2018 3/28/2018 4/27/2018 0.000000 0.00 3,592.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 445658107 20180208P000050 5,279.000 JB HUNT TRANSPORT SERVICES INC
CAS.. 2/8/2018 2/8/2018 2/23/2018 0.000000 0.00 1,266.96 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 446150104 20180316P000050 56,317.000 HUNTINGTON BANCSHARES INC/OH
CAS.. 3/16/2018 3/16/2018 4/2/2018 0.000000 0.00 6,194.87 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 446413106 20180222P000110 2,366.000 HUNTINGTON INGALLS INDUSTRIES CAS.. 2/22/2018 2/22/2018 3/9/2018 0.000000 0.00 1,703.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 452308109 20180328P000190 16,042.000 ILLINOIS TOOL WORKS INC CASH DIVIDE.. 3/28/2018 3/28/2018 4/10/2018 0.000000 0.00 12,512.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 458140100 20180206P000030 288,602.000 INTEL CORP CASH DIVIDEND       030% 2/6/2018 2/6/2018 3/1/2018 0.000000 0.00 86,580.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 45866F104 20180314P000130 30,480.000 INTERCONTINENTAL EXCHANGE INC
CAS.. 3/14/2018 3/14/2018 3/29/2018 0.000000 0.00 7,315.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 459200101 20180208P000060 53,094.000 INTERNATIONAL BUSINESS MACHINE CA.. 2/8/2018 2/8/2018 3/10/2018 0.000000 0.00 79,641.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 459506101 20180323P000020 4,119.000 INTERNATIONAL FLAVORS & FRAGRA
CA.. 3/23/2018 3/23/2018 4/6/2018 0.000000 0.00 2,842.11 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 460146103 20180220P000030 21,512.000 INTERNATIONAL PAPER CO CASH
DIVIDE.. 2/20/2018 2/20/2018 3/15/2018 0.000000 0.00 10,218.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 460690100 20180228P000070 20,247.000 INTERPUBLIC GROUP OF COS INC/T CAS.. 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 4,251.87 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DA 461202103 20180109P000050 14,977.000 INTUIT INC CASH DIVIDEND       039% 1/9/2018 1/9/2018 1/18/2018 0.000000 0.00 5,841.03 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 46284V101 20180314P000140 14,663.000 IRON MOUNTAIN INC CASH DIVIDEND
.. 3/14/2018 3/14/2018 4/2/2018 0.000000 0.00 8,614.51 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 46625H100 20180104P000050 213,968.000 JPMORGAN CHASE & CO CASH
DIVIDEND.. 1/4/2018 1/4/2018 1/31/2018 0.000000 0.00 119,822.08 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 469814107 20180215P000090 7,429.000 JACOBS ENGINEERING GROUP INC
CASH.. 2/15/2018 2/15/2018 3/16/2018 0.000000 0.00 1,114.35 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 478160104 20180226P000010 139,968.000 JOHNSON & JOHNSON CASH DIVIDEND
.. 2/26/2018 2/26/2018 3/13/2018 0.000000 0.00 117,573.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 48203R104 20180228P000080 19,534.000 JUNIPER NETWORKS INC CASH
DIVIDEND.. 2/28/2018 2/28/2018 3/22/2018 0.000000 0.00 3,516.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 482480100 20180214P000090 9,664.000 KLA-TENCOR CORP CASH DIVIDEND
0.. 2/14/2018 2/14/2018 3/1/2018 0.000000 0.00 5,701.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 485170302 20180309P000050 5,395.000 KANSAS CITY SOUTHERN CASH DIVIDEN.. 3/9/2018 3/9/2018 4/4/2018 0.000000 0.00 1,942.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 487836108 20180302P000060 12,959.000 KELLOGG CO CASH DIVIDEND       054% 3/2/2018 3/2/2018 3/15/2018 0.000000 0.00 6,997.86 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 493267108 20180226P000020 56,028.000 KEYCORP CASH DIVIDEND       010% 2/26/2018 2/26/2018 3/15/2018 0.000000 0.00 5,882.94 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 494368103 20180308P000100 18,327.000 KIMBERLY-CLARK CORP CASH DIVIDEND
.. 3/8/2018 3/8/2018 4/3/2018 0.000000 0.00 18,327.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 49456B101 20180130P000030 118,437.000 KINDER MORGAN INC/DE CASH
DIVIDEND.. 1/30/2018 1/30/2018 2/15/2018 0.000000 0.00 14,804.63 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 500255104 20180313P000060 8,783.000 KOHL'S CORP CASH DIVIDEND       061% 3/13/2018 3/13/2018 3/28/2018 0.000000 0.00 5,357.63 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 500754106 20180308P000110 31,106.000 KRAFT HEINZ CO/THE CASH DIVIDEND
.. 3/8/2018 3/8/2018 3/23/2018 0.000000 0.00 19,441.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 501044101 20180214P000100 54,854.000 KROGER CO/THE CASH DIVIDEND
012% 2/14/2018 2/14/2018 3/1/2018 0.000000 0.00 6,856.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 501797104 20180222P000120 12,866.000 L BRANDS INC CASH DIVIDEND       060% 2/22/2018 2/22/2018 3/9/2018 0.000000 0.00 7,719.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 502413107 20180228P000090 4,071.000 L3 TECHNOLOGIES INC CASH DIVIDEND
.. 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 3,256.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 512807108 20180306P000070 8,437.000 LAM RESEARCH CORP CASH DIVIDEND
.. 3/6/2018 3/6/2018 3/28/2018 0.000000 0.00 4,218.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 518439104 20180227P000070 11,664.000 ESTEE LAUDER COS INC/THE CASH
DIVID.. 2/27/2018 2/27/2018 3/15/2018 0.000000 0.00 4,432.32 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 524660107 20180314P000150 6,868.000 LEGGETT & PLATT INC CASH DIVIDEND
.. 3/14/2018 3/14/2018 4/13/2018 0.000000 0.00 2,472.48 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 526057104 20180125P000020 12,611.000 LENNAR CORP CASH DIVIDEND       004% 1/25/2018 1/25/2018 2/9/2018 0.000000 0.00 504.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 527288104 20180316P000060 16,334.000 LEUCADIA NATIONAL CORP CASH
DIVIDE.. 3/16/2018 3/16/2018 3/30/2018 0.000000 0.00 1,633.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 532457108 20180214P000110 59,747.000 ELI LILLY & CO CASH DIVIDEND       056% 2/14/2018 2/14/2018 3/9/2018 0.000000 0.00 33,607.69 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 534187109 20180109P000060 13,495.000 LINCOLN NATIONAL CORP CASH
DIVIDEN.. 1/9/2018 1/9/2018 2/1/2018 0.000000 0.00 4,453.35 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 539830109 20180228P000100 12,997.000 LOCKHEED MARTIN CORP CASH
DIVIDEN.. 2/28/2018 2/28/2018 3/23/2018 0.000000 0.00 25,994.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 540424108 20180227P000080 14,380.000 LOEWS CORP CASH DIVIDEND       006% 2/27/2018 2/27/2018 3/13/2018 0.000000 0.00 898.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 548661107 20180123P000040 51,357.000 LOWE'S COS INC CASH DIVIDEND
041% 1/23/2018 1/23/2018 2/7/2018 0.000000 0.00 21,056.37 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 55261F104 20180302P000070 7,842.000 M&T BANK CORP CASH DIVIDEND
075% 3/2/2018 3/2/2018 3/30/2018 0.000000 0.00 5,881.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 552953101 20180308P000120 26,546.000 MGM RESORTS INTERNATIONAL CASH
DI.. 3/8/2018 3/8/2018 3/15/2018 0.000000 0.00 3,185.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 554382101 20180220P000040 5,647.000 MACERICH CO/THE CASH DIVIDEND
0.. 2/20/2018 2/20/2018 3/2/2018 0.000000 0.00 4,178.78 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 55616P104 20180314P000160 15,870.000 MACY'S INC CASH DIVIDEND       037% 3/14/2018 3/14/2018 4/2/2018 0.000000 0.00 5,990.93 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 565849106 20180220P000050 44,268.000 MARATHON OIL CORP CASH DIVIDEND
.. 2/20/2018 2/20/2018 3/12/2018 0.000000 0.00 2,213.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 56585A102 20180220P000060 25,446.000 MARATHON PETROLEUM CORP CASH
DIV.. 2/20/2018 2/20/2018 3/12/2018 0.000000 0.00 11,705.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 571748102 20180130P000040 31,472.000 MARSH & MCLENNAN COS INC CASH
DIVI.. 1/30/2018 1/30/2018 2/15/2018 0.000000 0.00 11,802.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 571903202 20180222P000130 15,956.000 MARRIOTT INTERNATIONAL INC/MD
CASH.. 2/22/2018 2/22/2018 3/30/2018 0.000000 0.00 5,265.48 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 573284106 20180302P000080 3,275.000 MARTIN MARIETTA MATERIALS INC CASH
.. 3/2/2018 3/2/2018 3/29/2018 0.000000 0.00 1,441.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 574599106 20180111P000040 19,398.000 MASCO CORP CASH DIVIDEND       010% 1/11/2018 1/11/2018 2/12/2018 0.000000 0.00 2,036.79 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 57636Q104 20180108P000020 57,277.000 MASTERCARD INC CASH DIVIDEND
02.. 1/8/2018 1/8/2018 2/9/2018 0.000000 0.00 14,319.25 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DA 580135101 20180228P000110 41,533.000 MCDONALD'S CORP CASH DIVIDEND
1.. 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 41,948.33 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 58155Q103 20180228P000120 10,862.000 MCKESSON CORP CASH DIVIDEND
03.. 2/28/2018 2/28/2018 4/2/2018 0.000000 0.00 3,693.08 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 58933Y105 20180314P000170 142,502.000 MERCK & CO INC CASH DIVIDEND
048% 3/14/2018 3/14/2018 4/6/2018 0.000000 0.00 68,400.96 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 59156R108 20180202P000040 64,892.000 METLIFE INC CASH DIVIDEND       040% 2/2/2018 2/2/2018 3/13/2018 0.000000 0.00 25,956.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 594918104 20180214P000120 475,736.000 MICROSOFT CORP CASH DIVIDEND
04.. 2/14/2018 2/14/2018 3/8/2018 0.000000 0.00 199,809.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 595017104 20180220P000070 12,186.000 MICROCHIP TECHNOLOGY INC CASH
DIVI.. 2/20/2018 2/20/2018 3/6/2018 0.000000 0.00 4,423.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 59522J103 20180111P000050 7,007.000 MID-AMERICA APARTMENT COMMUNIT
C.. 1/11/2018 1/11/2018 1/31/2018 0.000000 0.00 6,463.96 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 60871R209 20180302P000090 9,626.000 MOLSON COORS BREWING CO CASH
DIVI.. 3/2/2018 3/2/2018 3/15/2018 0.000000 0.00 3,946.66 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 609207105 20180328P000200 77,621.000 MONDELEZ INTERNATIONAL INC CASH
DI.. 3/28/2018 3/28/2018 4/12/2018 0.000000 0.00 17,076.62 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 61166W101 20180104P000060 27,092.000 MONSANTO CO CASH DIVIDEND       054% 1/4/2018 1/4/2018 1/26/2018 0.000000 0.00 14,629.68 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 615369105 20180216P000050 10,253.000 MOODY'S CORP CASH DIVIDEND       044% 2/16/2018 2/16/2018 3/12/2018 0.000000 0.00 4,511.32 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 617446448 20180130P000050 85,846.000 MORGAN STANLEY CASH DIVIDEND
0.. 1/30/2018 1/30/2018 2/15/2018 0.000000 0.00 21,461.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 61945C103 20180228P000130 18,215.000 MOSAIC CO/THE CASH DIVIDEND
002% 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 455.38 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 620076307 20180314P000180 8,440.000 MOTOROLA SOLUTIONS INC CASH
DIVIDE.. 3/14/2018 3/14/2018 4/13/2018 0.000000 0.00 4,388.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 629377508 20180131P000060 18,550.000 NRG ENERGY INC CASH DIVIDEND
003.. 1/31/2018 1/31/2018 2/15/2018 0.000000 0.00 556.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 631103108 20180315P000060 6,062.000 NASDAQ INC CASH DIVIDEND       038% 3/15/2018 3/15/2018 3/30/2018 0.000000 0.00 2,303.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 637071101 20180315P000070 19,800.000 NATIONAL OILWELL VARCO INC CASH
DIV.. 3/15/2018 3/15/2018 3/30/2018 0.000000 0.00 990.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 63938C108 20180301P000090 13,703.000 NAVIENT CORP CASH DIVIDEND       016% 3/1/2018 3/1/2018 3/16/2018 0.000000 0.00 2,192.48 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 64110D104 20180104P000070 16,635.000 NETAPP INC CASH DIVIDEND       020% 1/4/2018 1/4/2018 1/24/2018 0.000000 0.00 3,327.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 651229106 20180227P000090 25,534.000 NEWELL BRANDS INC CASH DIVIDEND
.. 2/27/2018 2/27/2018 3/15/2018 0.000000 0.00 5,872.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 651639106 20180307P000040 27,787.000 NEWMONT MINING CORP CASH
DIVIDEND.. 3/7/2018 3/7/2018 3/22/2018 0.000000 0.00 3,890.18 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 65249B109 20180313P000070 19,954.000 NEWS CORP CASH DIVIDEND       010% 3/13/2018 3/13/2018 4/18/2018 0.000000 0.00 1,995.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 65249B208 20180313P000080 6,344.000 NEWS CORP CASH DIVIDEND       010% 3/13/2018 3/13/2018 4/18/2018 0.000000 0.00 634.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 65339F101 20180226P000030 24,508.000 NEXTERA ENERGY INC CASH DIVIDEND
.. 2/26/2018 2/26/2018 3/15/2018 0.000000 0.00 27,203.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 654106103 20180302P000100 68,457.000 NIKE INC CASH DIVIDEND       020% 3/2/2018 3/2/2018 4/2/2018 0.000000 0.00 13,691.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 65473P105 20180208P000070 20,769.000 NISOURCE INC CASH DIVIDEND       019% 2/8/2018 2/8/2018 2/20/2018 0.000000 0.00 4,049.96 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 655044105 20180209P000070 30,008.000 NOBLE ENERGY INC CASH DIVIDEND
.. 2/9/2018 2/9/2018 2/26/2018 0.000000 0.00 3,000.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 655664100 20180302P000110 6,076.000 NORDSTROM INC CASH DIVIDEND       0.. 3/2/2018 3/2/2018 3/20/2018 0.000000 0.00 2,248.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 655844108 20180201P000140 17,646.000 NORFOLK SOUTHERN CORP CASH DIVID.. 2/1/2018 2/1/2018 3/10/2018 0.000000 0.00 12,705.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 665859104 20180308P000130 11,190.000 NORTHERN TRUST CORP CASH DIVIDEN.. 3/8/2018 3/8/2018 4/1/2018 0.000000 0.00 4,699.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 666807102 20180302P000120 9,070.000 NORTHROP GRUMMAN CORP CASH
DIVID.. 3/2/2018 3/2/2018 3/21/2018 0.000000 0.00 9,977.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 670346105 20180328P000210 16,591.000 NUCOR CORP CASH DIVIDEND       038% 3/28/2018 3/28/2018 5/11/2018 0.000000 0.00 6,304.58 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 67066G104 20180222P000140 31,573.000 NVIDIA CORP CASH DIVIDEND       015% 2/22/2018 2/22/2018 3/16/2018 0.000000 0.00 4,735.95 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 674599105 20180308P000140 39,869.000 OCCIDENTAL PETROLEUM CORP CASH
DI.. 3/8/2018 3/8/2018 4/16/2018 0.000000 0.00 30,699.13 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 681919106 20180308P000150 12,011.000 OMNICOM GROUP INC CASH DIVIDEND
.. 3/8/2018 3/8/2018 4/9/2018 0.000000 0.00 7,206.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 682680103 20180126P000010 23,645.000 ONEOK INC CASH DIVIDEND       077% 1/26/2018 1/26/2018 2/14/2018 0.000000 0.00 18,206.65 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 68389X105 20180109P000070 187,878.000 ORACLE CORP CASH DIVIDEND       019% 1/9/2018 1/9/2018 1/24/2018 0.000000 0.00 35,696.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 693475105 20180116P000020 29,341.000 PNC FINANCIAL SERVICES GROUP I CAS.. 1/16/2018 1/16/2018 2/5/2018 0.000000 0.00 22,005.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 693506107 20180215P000100 15,693.000 PPG INDUSTRIES INC CASH DIVIDEND
.. 2/15/2018 2/15/2018 3/12/2018 0.000000 0.00 7,061.85 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 69351T106 20180308P000160 35,593.000 PPL CORP CASH DIVIDEND       041% 3/8/2018 3/8/2018 4/2/2018 0.000000 0.00 14,593.13 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 693656100 20180227P000100 4,034.000 PVH CORP CASH DIVIDEND       003% 2/27/2018 2/27/2018 3/28/2018 0.000000 0.00 151.28 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DA 693718108 20180212P000010 21,683.000 PACCAR INC CASH DIVIDEND       025% 2/12/2018 2/12/2018 3/6/2018 0.000000 0.00 5,420.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 695156109 20180314P000190 4,916.000 PACKAGING CORP OF AMERICA CASH
DI.. 3/14/2018 3/14/2018 4/13/2018 0.000000 0.00 3,097.08 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 701094104 20180208P000080 8,216.000 PARKER-HANNIFIN CORP CASH
DIVIDEND.. 2/8/2018 2/8/2018 3/2/2018 0.000000 0.00 5,422.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 703395103 20180111P000060 5,079.000 PATTERSON COS INC CASH DIVIDEND
.. 1/11/2018 1/11/2018 1/26/2018 0.000000 0.00 1,320.54 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 704326107 20180131P000070 19,721.000 PAYCHEX INC CASH DIVIDEND       050% 1/31/2018 1/31/2018 2/15/2018 0.000000 0.00 9,860.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 712704105 20180131P000080 21,352.000 PEOPLE'S UNITED FINANCIAL INC CASH
D.. 1/31/2018 1/31/2018 2/15/2018 0.000000 0.00 3,683.22 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 713448108 20180301P000100 74,094.000 PEPSICO INC CASH DIVIDEND       080% 3/1/2018 3/1/2018 3/30/2018 0.000000 0.00 59,645.67 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 714046109 20180118P000030 6,797.000 PERKINELMER INC CASH DIVIDEND
00.. 1/18/2018 1/18/2018 2/9/2018 0.000000 0.00 475.79 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 717081103 20180201P000150 367,579.000 PFIZER INC CASH DIVIDEND       034% 2/1/2018 2/1/2018 3/1/2018 0.000000 0.00 124,976.86 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 718172109 20180321P000030 81,056.000 PHILIP MORRIS INTERNATIONAL IN CASH
.. 3/21/2018 3/21/2018 4/11/2018 0.000000 0.00 86,729.92 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 718546104 20180216P000060 26,496.000 PHILLIPS 66 CASH DIVIDEND       070% 2/16/2018 2/16/2018 3/1/2018 0.000000 0.00 18,547.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 723484101 20180131P000090 6,890.000 PINNACLE WEST CAPITAL CORP CASH
DI.. 1/31/2018 1/31/2018 3/1/2018 0.000000 0.00 4,788.55 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 723787107 20180328P000220 8,888.000 PIONEER NATURAL RESOURCES CO
CAS.. 3/28/2018 3/28/2018 4/12/2018 0.000000 0.00 1,422.08 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 74005P104 20180306P000080 14,917.000 PRAXAIR INC CASH DIVIDEND       082% 3/6/2018 3/6/2018 3/15/2018 0.000000 0.00 12,306.53 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 74144T108 20180314P000200 12,624.000 T ROWE PRICE GROUP INC CASH
DIVIDE.. 3/14/2018 3/14/2018 3/29/2018 0.000000 0.00 8,836.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 74251V102 20180302P000130 13,991.000 PRINCIPAL FINANCIAL GROUP INC CASH
.. 3/2/2018 3/2/2018 3/29/2018 0.000000 0.00 7,135.41 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 742718109 20180118P000040 157,134.000 PROCTER & GAMBLE CO/THE CASH
DIVID.. 1/18/2018 1/18/2018 2/15/2018 0.000000 0.00 108,359.61 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 743315103 20180201P000160 35,866.000 PROGRESSIVE CORP/THE CASH
DIVIDEN.. 2/1/2018 2/1/2018 2/9/2018 0.000000 0.00 40,338.49 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 74340W103 20180314P000210 27,722.000 PROLOGIS INC CASH DIVIDEND       048% 3/14/2018 3/14/2018 3/29/2018 0.000000 0.00 13,306.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 744320102 20180220P000080 22,090.000 PRUDENTIAL FINANCIAL INC CASH DIVID.. 2/20/2018 2/20/2018 3/15/2018 0.000000 0.00 19,881.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 744573106 20180307P000050 26,365.000 PUBLIC SERVICE ENTERPRISE GROU CA.. 3/7/2018 3/7/2018 3/30/2018 0.000000 0.00 11,864.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 74460D109 20180313P000090 7,798.000 PUBLIC STORAGE CASH DIVIDEND
20.. 3/13/2018 3/13/2018 3/29/2018 0.000000 0.00 15,596.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 745867101 20180315P000080 14,091.000 PULTEGROUP INC CASH DIVIDEND
00.. 3/15/2018 3/15/2018 4/3/2018 0.000000 0.00 1,268.19 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 747525103 20180227P000110 76,804.000 QUALCOMM INC CASH DIVIDEND
057% 2/27/2018 2/27/2018 3/21/2018 0.000000 0.00 43,778.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 74834L100 20180108P000030 8,405.000 QUEST DIAGNOSTICS INC CASH
DIVIDEN.. 1/8/2018 1/8/2018 1/24/2018 0.000000 0.00 3,782.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 751212101 20180328P000230 2,892.000 RALPH LAUREN CORP CASH DIVIDEND
.. 3/28/2018 3/28/2018 4/13/2018 0.000000 0.00 1,446.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 75281A109 20180315P000090 11,764.000 RANGE RESOURCES CORP CASH
DIVIDE.. 3/15/2018 3/15/2018 3/30/2018 0.000000 0.00 235.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 754730109 20180102P000030 7,925.000 RAYMOND JAMES FINANCIAL INC CASH
D.. 1/2/2018 1/2/2018 1/17/2018 0.000000 0.00 1,981.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 754730109 20180329P000040 6,763.000 RAYMOND JAMES FINANCIAL INC CASH
D.. 3/29/2018 3/29/2018 4/16/2018 0.000000 0.00 1,690.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 755111507 20180102P000040 17,827.000 RAYTHEON CO CASH DIVIDEND       079% 1/2/2018 1/2/2018 2/1/2018 0.000000 0.00 14,217.03 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 756109104 20180131P000100 17,377.000 REALTY INCOME CORP CASH DIVIDEND
.. 1/31/2018 1/31/2018 2/15/2018 0.000000 0.00 3,805.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 756109104 20180228P000140 14,681.000 REALTY INCOME CORP CASH DIVIDEND
.. 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 3,215.14 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 756109104 20180329P000050 14,833.000 REALTY INCOME CORP CASH DIVIDEND
.. 3/29/2018 3/29/2018 4/13/2018 0.000000 0.00 3,255.84 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 758849103 20180216P000070 9,125.000 REGENCY CENTERS CORP CASH DIVIDE.. 2/16/2018 2/16/2018 3/2/2018 0.000000 0.00 5,064.38 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 7591EP100 20180308P000170 60,435.000 REGIONS FINANCIAL CORP CASH
DIVIDE.. 3/8/2018 3/8/2018 4/2/2018 0.000000 0.00 5,439.15 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 760759100 20180329P000060 11,754.000 REPUBLIC SERVICES INC CASH
DIVIDEND.. 3/29/2018 3/29/2018 4/16/2018 0.000000 0.00 4,055.13 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 770323103 20180222P000150 6,531.000 ROBERT HALF INTERNATIONAL INC
CASH.. 2/22/2018 2/22/2018 3/15/2018 0.000000 0.00 1,828.68 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 773903109 20180216P000080 7,924.000 ROCKWELL AUTOMATION INC CASH DIVI.. 2/16/2018 2/16/2018 3/12/2018 0.000000 0.00 6,616.54 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 774341101 20180209P000080 10,039.000 ROCKWELL COLLINS INC CASH
DIVIDEND.. 2/9/2018 2/9/2018 3/5/2018 0.000000 0.00 3,312.87 0.00

Transaction Detail
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KR2F19020002 KR2F19020002: S&P 500 INDEX DA 776696106 20180108P000040 6,312.000 ROPER TECHNOLOGIES INC CASH
DIVIDE.. 1/8/2018 1/8/2018 1/23/2018 0.000000 0.00 2,603.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 778296103 20180316P000070 20,089.000 ROSS STORES INC CASH DIVIDEND
02.. 3/16/2018 3/16/2018 3/30/2018 0.000000 0.00 4,520.03 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 78409V104 20180223P000040 13,286.000 S&P GLOBAL INC CASH DIVIDEND
050% 2/23/2018 2/23/2018 3/12/2018 0.000000 0.00 6,643.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 78440X101 20180329P000070 4,714.000 SL GREEN REALTY CORP CASH DIVIDEN.. 3/29/2018 3/29/2018 4/16/2018 0.000000 0.00 3,830.13 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 80589M102 20180309P000060 7,430.000 SCANA CORP CASH DIVIDEND       061% 3/9/2018 3/9/2018 4/1/2018 0.000000 0.00 4,550.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 806857108 20180206P000040 85,425.000 SCHLUMBERGER LTD CASH DIVIDEND
.. 2/6/2018 2/6/2018 4/13/2018 0.000000 0.00 42,712.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 808513105 20180208P000090 73,576.000 CHARLES SCHWAB CORP/THE CASH
DIVI.. 2/8/2018 2/8/2018 2/23/2018 0.000000 0.00 7,357.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 811065101 20180227P000120 5,005.000 SCRIPPS NETWORKS INTERACTIVE I
CAS.. 2/27/2018 2/27/2018 3/10/2018 0.000000 0.00 1,501.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 81211K100 20180301P000110 9,398.000 SEALED AIR CORP CASH DIVIDEND
01.. 3/1/2018 3/1/2018 3/16/2018 0.000000 0.00 1,503.68 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 816851109 20180322P000030 13,325.000 SEMPRA ENERGY CASH DIVIDEND
089.. 3/22/2018 3/22/2018 4/15/2018 0.000000 0.00 11,925.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 824348106 20180223P000050 4,287.000 SHERWIN-WILLIAMS CO/THE CASH DIVID.. 2/23/2018 2/23/2018 3/9/2018 0.000000 0.00 3,686.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 828806109 20180213P000050 19,168.000 SIMON PROPERTY GROUP INC CASH
DIVI.. 2/13/2018 2/13/2018 2/28/2018 0.000000 0.00 37,377.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 83088M102 20180221P000040 9,573.000 SKYWORKS SOLUTIONS INC CASH DIVID.. 2/21/2018 2/21/2018 3/15/2018 0.000000 0.00 3,063.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 831865209 20180130P000060 8,992.000 AO SMITH CORP CASH DIVIDEND
018% 1/30/2018 1/30/2018 2/15/2018 0.000000 0.00 1,618.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 832696405 20180208P000100 7,004.000 JM SMUCKER CO/THE CASH DIVIDEND
.. 2/8/2018 2/8/2018 3/1/2018 0.000000 0.00 5,463.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 833034101 20180301P000120 2,970.000 SNAP-ON INC CASH DIVIDEND       082% 3/1/2018 3/1/2018 3/16/2018 0.000000 0.00 2,435.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 842587107 20180216P000090 61,891.000 SOUTHERN CO/THE CASH DIVIDEND
0.. 2/16/2018 2/16/2018 3/6/2018 0.000000 0.00 35,896.78 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 844741108 20180306P000090 28,442.000 SOUTHWEST AIRLINES CO CASH
DIVIDEN.. 3/6/2018 3/6/2018 3/28/2018 0.000000 0.00 3,555.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 854502101 20180308P000180 7,990.000 STANLEY BLACK & DECKER INC CASH DI.. 3/8/2018 3/8/2018 3/20/2018 0.000000 0.00 5,033.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 855244109 20180207P000030 87,740.000 STARBUCKS CORP CASH DIVIDEND
03.. 2/7/2018 2/7/2018 2/23/2018 0.000000 0.00 26,322.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 857477103 20180329P000080 19,187.000 STATE STREET CORP CASH DIVIDEND
.. 3/29/2018 3/29/2018 4/16/2018 0.000000 0.00 8,058.54 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 863667101 20180328P000240 16,815.000 STRYKER CORP CASH DIVIDEND
047% 3/28/2018 3/28/2018 4/30/2018 0.000000 0.00 7,903.05 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 867914103 20180227P000130 24,801.000 SUNTRUST BANKS INC CASH DIVIDEND
.. 2/27/2018 2/27/2018 3/15/2018 0.000000 0.00 9,920.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 871503108 20180221P000050 32,301.000 SYMANTEC CORP CASH DIVIDEND
007.. 2/21/2018 2/21/2018 3/14/2018 0.000000 0.00 2,422.58 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 87165B103 20180202P000050 45,364.000 SYNCHRONY FINANCIAL CASH DIVIDEND
.. 2/2/2018 2/2/2018 2/15/2018 0.000000 0.00 6,804.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 871829107 20180104P000080 29,561.000 SYSCO CORP CASH DIVIDEND       036% 1/4/2018 1/4/2018 1/26/2018 0.000000 0.00 10,641.96 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 872540109 20180214P000130 39,237.000 TJX COS INC/THE CASH DIVIDEND       0.. 2/14/2018 2/14/2018 3/8/2018 0.000000 0.00 12,261.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 876030107 20180308P000190 14,816.000 TAPESTRY INC CASH DIVIDEND       033% 3/8/2018 3/8/2018 4/2/2018 0.000000 0.00 5,000.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 87612E106 20180220P000090 28,320.000 TARGET CORP CASH DIVIDEND       062% 2/20/2018 2/20/2018 3/10/2018 0.000000 0.00 17,558.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 882508104 20180130P000070 60,777.000 TEXAS INSTRUMENTS INC CASH
DIVIDEN.. 1/30/2018 1/30/2018 2/12/2018 0.000000 0.00 37,681.74 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 883203101 20180309P000070 13,724.000 TEXTRON INC CASH DIVIDEND       002% 3/9/2018 3/9/2018 4/1/2018 0.000000 0.00 274.48 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 883556102 20180314P000220 20,892.000 THERMO FISHER SCIENTIFIC INC CASH
DI.. 3/14/2018 3/14/2018 4/16/2018 0.000000 0.00 3,551.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 88579Y101 20180215P000110 36,801.000 3M CO CASH DIVIDEND       136% 2/15/2018 2/15/2018 3/12/2018 0.000000 0.00 50,049.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 886547108 20180319P000030 5,319.000 TIFFANY & CO CASH DIVIDEND       050% 3/19/2018 3/19/2018 4/10/2018 0.000000 0.00 2,659.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 887317303 20180109P000080 48,014.000 TIME WARNER INC CASH DIVIDEND
04.. 1/9/2018 1/9/2018 2/1/2018 0.000000 0.00 19,325.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 891027104 20180104P000090 6,621.000 TORCHMARK CORP CASH DIVIDEND
0.. 1/4/2018 1/4/2018 2/1/2018 0.000000 0.00 993.15 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 891906109 20180321P000040 8,630.000 TOTAL SYSTEM SERVICES INC CASH
DIVI.. 3/21/2018 3/21/2018 4/2/2018 0.000000 0.00 1,121.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 892356106 20180223P000060 6,542.000 TRACTOR SUPPLY CO CASH DIVIDEND
.. 2/23/2018 2/23/2018 3/13/2018 0.000000 0.00 1,766.34 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 89417E109 20180308P000200 14,260.000 TRAVELERS COS INC/THE CASH
DIVIDEN.. 3/8/2018 3/8/2018 3/30/2018 0.000000 0.00 10,267.20 0.00

Transaction Detail
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KR2F19020002 KR2F19020002: S&P 500 INDEX DA 90130A101 20180313P000100 54,914.000 TWENTY-FIRST CENTURY FOX INC CASH
.. 3/13/2018 3/13/2018 4/18/2018 0.000000 0.00 9,884.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 90130A200 20180313P000110 22,882.000 TWENTY-FIRST CENTURY FOX INC CASH
.. 3/13/2018 3/13/2018 4/18/2018 0.000000 0.00 4,118.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 902494103 20180228P000150 15,505.000 TYSON FOODS INC CASH DIVIDEND
03.. 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 4,651.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 902653104 20180109P000090 16,500.000 UDR INC CASH DIVIDEND       031% 1/9/2018 1/9/2018 1/31/2018 0.000000 0.00 5,115.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 902973304 20180328P000250 81,899.000 US BANCORP CASH DIVIDEND       030% 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 24,569.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 907818108 20180227P000140 41,012.000 UNION PACIFIC CORP CASH DIVIDEND
.. 2/27/2018 2/27/2018 3/30/2018 0.000000 0.00 29,938.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 911312106 20180216P000100 42,369.000 UNITED PARCEL SERVICE INC CASH
DIVI.. 2/16/2018 2/16/2018 3/7/2018 0.000000 0.00 38,555.79 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 913017109 20180215P000120 45,798.000 UNITED TECHNOLOGIES CORP CASH
DIVI.. 2/15/2018 2/15/2018 3/10/2018 0.000000 0.00 32,058.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 91324P102 20180308P000210 50,489.000 UNITEDHEALTH GROUP INC CASH
DIVIDE.. 3/8/2018 3/8/2018 3/20/2018 0.000000 0.00 37,866.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 913903100 20180228P000160 4,566.000 UNIVERSAL HEALTH SERVICES INC
CASH.. 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 456.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 91529Y106 20180126P000020 13,837.000 UNUM GROUP CASH DIVIDEND       023% 1/26/2018 1/26/2018 2/16/2018 0.000000 0.00 3,182.51 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 918204108 20180308P000220 17,087.000 VF CORP CASH DIVIDEND       046% 3/8/2018 3/8/2018 3/19/2018 0.000000 0.00 7,860.02 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 91913Y100 20180212P000020 26,984.000 VALERO ENERGY CORP CASH DIVIDEND
.. 2/12/2018 2/12/2018 3/6/2018 0.000000 0.00 21,587.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 92276F100 20180329P000090 18,589.000 VENTAS INC CASH DIVIDEND       079% 3/29/2018 3/29/2018 4/12/2018 0.000000 0.00 14,685.31 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 92343V104 20180109P000100 251,563.000 VERIZON COMMUNICATIONS INC CASH
DI.. 1/9/2018 1/9/2018 2/1/2018 0.000000 0.00 148,422.17 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 92553P201 20180314P000230 18,382.000 VIACOM INC CASH DIVIDEND       020% 3/14/2018 3/14/2018 4/3/2018 0.000000 0.00 3,676.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 92826C839 20180215P000130 111,831.000 VISA INC CASH DIVIDEND       021% 2/15/2018 2/15/2018 3/6/2018 0.000000 0.00 23,484.51 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 929042109 20180126P000030 10,632.000 VORNADO REALTY TRUST CASH
DIVIDEN.. 1/26/2018 1/26/2018 2/15/2018 0.000000 0.00 6,698.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 929160109 20180222P000160 6,892.000 VULCAN MATERIALS CO CASH DIVIDEND
.. 2/22/2018 2/22/2018 3/9/2018 0.000000 0.00 1,929.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 92939U106 20180213P000060 19,461.000 WEC ENERGY GROUP INC CASH
DIVIDEN.. 2/13/2018 2/13/2018 3/1/2018 0.000000 0.00 10,752.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 931142103 20180308P000230 76,260.000 WALMART INC CASH DIVIDEND       052% 3/8/2018 3/8/2018 4/2/2018 0.000000 0.00 39,655.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 931427108 20180214P000140 53,540.000 WALGREENS BOOTS ALLIANCE INC
CASH.. 2/14/2018 2/14/2018 3/12/2018 0.000000 0.00 21,416.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 94106L109 20180308P000240 20,813.000 WASTE MANAGEMENT INC CASH
DIVIDEN.. 3/8/2018 3/8/2018 3/23/2018 0.000000 0.00 9,678.05 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 949746101 20180201P000170 273,298.000 WELLS FARGO & CO CASH DIVIDEND
.. 2/1/2018 2/1/2018 3/1/2018 0.000000 0.00 106,586.22 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 95040Q104 20180212P000030 22,839.000 WELLTOWER INC CASH DIVIDEND       0.. 2/12/2018 2/12/2018 2/21/2018 0.000000 0.00 19,869.93 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 958102105 20180328P000260 15,529.000 WESTERN DIGITAL CORP CASH
DIVIDEND.. 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 7,764.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 959802109 20180315P000100 23,929.000 WESTERN UNION CO/THE CASH
DIVIDEN.. 3/15/2018 3/15/2018 3/30/2018 0.000000 0.00 4,546.51 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 96145D105 20180215P000140 15,701.000 WESTROCK CO CASH DIVIDEND       043% 2/15/2018 2/15/2018 2/26/2018 0.000000 0.00 6,751.43 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 962166104 20180301P000130 39,327.000 WEYERHAEUSER CO CASH DIVIDEND
.. 3/1/2018 3/1/2018 3/23/2018 0.000000 0.00 12,584.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 963320106 20180301P000140 3,744.000 WHIRLPOOL CORP CASH DIVIDEND
11.. 3/1/2018 3/1/2018 3/15/2018 0.000000 0.00 4,118.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 969457100 20180308P000250 43,074.000 WILLIAMS COS INC/THE CASH DIVIDEND
.. 3/8/2018 3/8/2018 3/26/2018 0.000000 0.00 14,645.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 98310W108 20180314P000240 5,279.000 WYNDHAM WORLDWIDE CORP CASH
DIVI.. 3/14/2018 3/14/2018 3/30/2018 0.000000 0.00 3,484.14 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 983134107 20180214P000150 4,944.000 WYNN RESORTS LTD CASH DIVIDEND
.. 2/14/2018 2/14/2018 2/27/2018 0.000000 0.00 2,472.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 98389B100 20180314P000250 26,455.000 XCEL ENERGY INC CASH DIVIDEND
03.. 3/14/2018 3/14/2018 4/20/2018 0.000000 0.00 10,052.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 983919101 20180206P000050 15,476.000 XILINX INC CASH DIVIDEND       035% 2/6/2018 2/6/2018 2/22/2018 0.000000 0.00 5,416.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 984121608 20180328P000270 11,164.000 XEROX CORP CASH DIVIDEND       025% 3/28/2018 3/28/2018 4/30/2018 0.000000 0.00 2,791.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 98419M100 20180214P000160 11,075.000 XYLEM INC/NY CASH DIVIDEND       021% 2/14/2018 2/14/2018 3/15/2018 0.000000 0.00 2,325.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 988498101 20180213P000070 20,781.000 YUM! BRANDS INC CASH DIVIDEND
03.. 2/13/2018 2/13/2018 3/9/2018 0.000000 0.00 7,481.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 98956P102 20180328P000280 10,602.000 ZIMMER BIOMET HOLDINGS INC CASH DI.. 3/28/2018 3/28/2018 4/30/2018 0.000000 0.00 2,544.48 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DA 989701107 20180214P000170 12,318.000 ZIONS BANCORPORATION CASH
DIVIDEN.. 2/14/2018 2/14/2018 2/22/2018 0.000000 0.00 2,463.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA 98978V103 20180118P000050 30,050.000 ZOETIS INC CASH DIVIDEND       012% 1/18/2018 1/18/2018 3/1/2018 0.000000 0.00 3,786.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G0176J109 20180314P000010 4,949.000 ALLEGION PLC CASH DIVIDEND       021% 3/14/2018 3/14/2018 3/29/2018 0.000000 0.00 1,039.29 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G0177J108 20180227P000010 17,328.000 ALLERGAN PLC CASH DIVIDEND       072% 2/27/2018 2/27/2018 3/28/2018 0.000000 0.00 12,476.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G0408V102 20180131P000010 15,410.000 AON PLC CASH DIVIDEND       036% 1/31/2018 1/31/2018 2/15/2018 0.000000 0.00 5,547.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G29183103 20180309P000010 22,955.000 EATON CORP PLC CASH DIVIDEND
06.. 3/9/2018 3/9/2018 3/23/2018 0.000000 0.00 15,150.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G3223R108 20180306P000010 2,140.000 EVEREST RE GROUP LTD CASH DIVIDEN.. 3/6/2018 3/6/2018 3/21/2018 0.000000 0.00 2,782.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G47791101 20180308P000010 13,018.000 INGERSOLL-RAND PLC CASH DIVIDEND
.. 3/8/2018 3/8/2018 3/30/2018 0.000000 0.00 5,858.10 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G491BT108 20180214P000010 25,103.000 INVESCO LTD CASH DIVIDEND       029% 2/14/2018 2/14/2018 3/2/2018 0.000000 0.00 7,279.87 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G51502105 20180316P000010 48,215.000 JOHNSON CONTROLS INTERNATIONAL
C.. 3/16/2018 3/16/2018 4/13/2018 0.000000 0.00 12,535.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G5960L103 20180322P000010 70,728.000 MEDTRONIC PLC CASH DIVIDEND
046% 3/22/2018 3/22/2018 4/13/2018 0.000000 0.00 32,534.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G6095L109 20180202P000010 16,394.000 APTIV PLC CASH DIVIDEND       022% 2/2/2018 2/2/2018 2/14/2018 0.000000 0.00 3,606.68 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G6518L108 20180306P000020 17,443.000 NIELSEN HOLDINGS PLC CASH DIVIDEND
.. 3/6/2018 3/6/2018 3/21/2018 0.000000 0.00 5,930.62 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G7945M107 20180320P000010 15,074.000 SEAGATE TECHNOLOGY PLC CASH
DIVID.. 3/20/2018 3/20/2018 4/4/2018 0.000000 0.00 9,496.62 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G7S00T104 20180125P000010 10,184.000 PENTAIR PLC CASH DIVIDEND       035% 1/25/2018 1/25/2018 2/9/2018 0.000000 0.00 3,564.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G81276100 20180201P000120 3,728.000 SIGNET JEWELERS LTD CASH DIVIDEND
.. 2/1/2018 2/1/2018 3/3/2018 0.000000 0.00 1,155.68 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G87110105 20180319P000010 22,843.000 TECHNIPFMC PLC CASH DIVIDEND
01.. 3/19/2018 3/19/2018 4/4/2018 0.000000 0.00 2,969.59 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G96629103 20180328P000010 6,896.000 WILLIS TOWERS WATSON PLC CASH
DIVI.. 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 4,137.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G97822103 20180301P000010 6,824.000 PERRIGO CO PLC CASH DIVIDEND
019.. 3/1/2018 3/1/2018 3/20/2018 0.000000 0.00 1,296.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA G98294104 20180314P000020 13,338.000 XL GROUP LTD CASH DIVIDEND       022% 3/14/2018 3/14/2018 4/2/2018 0.000000 0.00 2,934.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA H1467J104 20180328P000020 24,220.000 CHUBB LTD CASH DIVIDEND       071% 3/28/2018 3/28/2018 4/20/2018 0.000000 0.00 17,196.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA H2906T109 20180314P000030 5,781.000 GARMIN LTD CASH DIVIDEND       051% 3/14/2018 3/14/2018 3/30/2018 0.000000 0.00 2,948.31 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA H84989104 20180222P000010 18,320.000 TE CONNECTIVITY LTD CASH DIVIDEND
.. 2/22/2018 2/22/2018 3/9/2018 0.000000 0.00 7,328.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA N53745100 20180302P000010 16,852.000 LYONDELLBASELL INDUSTRIES NV CASH
.. 3/2/2018 3/2/2018 3/12/2018 0.000000 0.00 16,852.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA V7780T103 20180306P000030 8,923.000 ROYAL CARIBBEAN CRUISES LTD CASH
D.. 3/6/2018 3/6/2018 4/5/2018 0.000000 0.00 5,353.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DA Y09827109 20180321P000010 21,423.000 BROADCOM LTD CASH DIVIDEND
175% 3/21/2018 3/21/2018 3/29/2018 0.000000 0.00 37,490.25 0.00

DIVIDENDS 14,705,033... 6,311,937.38 6,311,937.38 0.00

U.S. DOLLAR 14,705,033... 6,311,937.38 6,311,937.38 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 001055102 20180301S000330 20,483.000 AFLAC INC 3/1/2018 2/20/2018 3/1/2018 0.000000 10,651.16 10,651.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 00130H105 20180215S000160 40,724.000 AES CORP/VA 2/15/2018 1/31/2018 2/15/2018 0.000000 5,294.12 5,294.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 00206R102 20180201S000050 378,635.000 AT&T INC 2/1/2018 1/9/2018 2/1/2018 0.000000 189,317.50 189,317.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 002824100 20180215S000200 107,338.000 ABBOTT LABORATORIES 2/15/2018 1/11/2018 2/15/2018 0.000000 30,054.64 30,054.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 00287Y109 20180215S000170 98,303.000 ABBVIE INC 2/15/2018 1/11/2018 2/15/2018 0.000000 69,795.13 69,795.13 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 00508Y102 20180201S000090 2,599.000 ACUITY BRANDS INC 2/1/2018 1/19/2018 2/1/2018 0.000000 337.87 337.87 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 00751Y106 20180105S000020 4,557.000 ADVANCE AUTO PARTS INC 1/5/2018 12/21/2017 1/5/2018 0.000000 273.42 273.42 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 00817Y108 20180126S000090 20,110.000 AETNA INC 1/26/2018 1/10/2018 1/26/2018 0.000000 10,055.00 10,055.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 008252108 20180223S000090 3,428.000 AFFILIATED MANAGERS GROUP INC 2/23/2018 2/7/2018 2/23/2018 0.000000 1,028.40 1,028.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 00846U101 20180124S000010 19,846.000 AGILENT TECHNOLOGIES INC 1/24/2018 12/29/2017 1/24/2018 0.000000 2,957.05 2,957.05 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 009158106 20180212S000060 6,312.000 AIR PRODUCTS & CHEMICALS INC 2/12/2018 12/29/2017 2/12/2018 0.000000 5,996.40 5,996.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 009158106 20180212S000070 7,129.000 AIR PRODUCTS & CHEMICALS INC 2/12/2018 12/29/2017 2/12/2018 0.000000 6,772.55 6,772.55 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 011659109 20180308S000270 6,411.000 ALASKA AIR GROUP INC 3/8/2018 2/16/2018 3/8/2018 0.000000 2,051.52 2,051.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 011659109 20180308S000290 1,177.000 ALASKA AIR GROUP INC 3/8/2018 2/16/2018 3/8/2018 0.000000 376.64 376.64 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DV 012653101 20180102S000220 6,800.000 ALBEMARLE CORP 1/2/2018 12/14/2017 1/2/2018 0.000000 2,176.00 2,176.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 015271109 20180116S000070 5,903.000 ALEXANDRIA REAL ESTATE EQUITIE 1/16/2018 12/28/2017 1/15/2018 0.000000 5,312.70 5,312.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 018581108 20180320S000070 2,964.000 ALLIANCE DATA SYSTEMS CORP 3/20/2018 2/13/2018 3/20/2018 0.000000 1,689.48 1,689.48 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 018802108 20180215S000340 14,258.000 ALLIANT ENERGY CORP 2/15/2018 1/30/2018 2/15/2018 0.000000 4,776.43 4,776.43 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 020002101 20180102S000160 22,382.000 ALLSTATE CORP/THE 1/2/2018 11/29/2017 1/2/2018 0.000000 8,281.34 8,281.34 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 02209S103 20180110S000070 117,672.000 ALTRIA GROUP INC 1/10/2018 12/20/2017 1/10/2018 0.000000 77,663.52 77,663.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 023608102 20180329S000110 12,641.000 AMEREN CORP 3/29/2018 3/13/2018 3/29/2018 0.000000 5,783.26 5,783.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 02376R102 20180220S000100 26,262.000 AMERICAN AIRLINES GROUP INC 2/20/2018 2/5/2018 2/20/2018 0.000000 2,626.20 2,626.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 025537101 20180309S000120 30,330.000 AMERICAN ELECTRIC POWER CO INC 3/9/2018 2/8/2018 3/9/2018 0.000000 18,804.60 18,804.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 025816109 20180209S000110 44,427.000 AMERICAN EXPRESS CO 2/9/2018 1/4/2018 2/9/2018 0.000000 15,549.45 15,549.45 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 026874784 20180329S000170 46,836.000 AMERICAN INTERNATIONAL GROUP I 3/29/2018 3/14/2018 3/29/2018 0.000000 14,987.52 14,987.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 03027X100 20180116S000150 26,446.000 AMERICAN TOWER CORP 1/16/2018 12/27/2017 1/16/2018 0.000000 18,512.20 18,512.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 030420103 20180301S000150 11,000.000 AMERICAN WATER WORKS CO INC 3/1/2018 2/6/2018 3/1/2018 0.000000 4,565.00 4,565.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 03073E105 20180305S000040 9,952.000 AMERISOURCEBERGEN CORP 3/5/2018 2/16/2018 3/5/2018 0.000000 3,781.76 3,781.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 03076C106 20180228S000170 9,122.000 AMERIPRISE FINANCIAL INC 2/28/2018 2/15/2018 2/28/2018 0.000000 7,571.26 7,571.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 031100100 20180329S000120 12,041.000 AMETEK INC 3/29/2018 3/15/2018 3/29/2018 0.000000 1,685.74 1,685.74 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 031162100 20180308S000310 44,765.000 AMGEN INC 3/8/2018 2/14/2018 3/8/2018 0.000000 59,089.80 59,089.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 032095101 20180110S000020 18,765.000 AMPHENOL CORP 1/10/2018 12/15/2017 1/10/2018 0.000000 3,565.35 3,565.35 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 032511107 20180328S000320 28,507.000 ANADARKO PETROLEUM CORP 3/28/2018 3/13/2018 3/28/2018 0.000000 7,126.75 7,126.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 032654105 20180320S000050 19,206.000 ANALOG DEVICES INC 3/20/2018 3/8/2018 3/20/2018 0.000000 9,218.88 9,218.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 03349M105 20180315S000430 7,477.000 ANDEAVOR 3/15/2018 2/27/2018 3/15/2018 0.000000 4,411.43 4,411.43 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 036752103 20180323S000060 13,377.000 ANTHEM INC 3/23/2018 3/8/2018 3/23/2018 0.000000 10,032.75 10,032.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 037411105 20180222S000170 23,491.000 APACHE CORP 2/22/2018 1/19/2018 2/22/2018 0.000000 5,872.75 5,872.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 03748R101 20180228S000190 9,683.000 APARTMENT INVESTMENT & MANAGEM 2/28/2018 2/15/2018 2/28/2018 0.000000 3,679.54 3,679.54 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 037833100 20180215S000270 316,618.000 APPLE INC 2/15/2018 2/9/2018 2/15/2018 0.000000 199,469.34 199,469.34 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 038222105 20180314S000270 55,564.000 APPLIED MATERIALS INC 3/14/2018 2/20/2018 3/14/2018 0.000000 5,556.40 5,556.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 039483102 20180313S000130 34,487.000 ARCHER-DANIELS-MIDLAND CO 3/13/2018 2/16/2018 3/13/2018 0.000000 11,553.15 11,553.15 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 03965L100 20180226S000040 26,120.000 ARCONIC INC 2/26/2018 2/1/2018 2/25/2018 0.000000 1,567.20 1,567.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 04621X108 20180319S000040 2,804.000 ASSURANT INC 3/19/2018 2/23/2018 3/19/2018 0.000000 1,570.24 1,570.24 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 053015103 20180102S000120 27,472.000 AUTOMATIC DATA PROCESSING INC 1/2/2018 12/7/2017 1/1/2018 0.000000 17,307.36 17,307.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 053484101 20180116S000140 8,515.000 AVALONBAY COMMUNITIES INC 1/16/2018 12/28/2017 1/16/2018 0.000000 12,091.30 12,091.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 053611109 20180321S000060 4,605.000 AVERY DENNISON CORP 3/21/2018 3/6/2018 3/21/2018 0.000000 2,072.25 2,072.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 054937107 20180301S000190 48,650.000 BB&T CORP 3/1/2018 2/8/2018 3/1/2018 0.000000 16,054.50 16,054.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 054937107 20180320S000040 41,103.000 BB&T CORP 3/20/2018 3/5/2018 3/20/2018 0.000000 1,849.64 1,849.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 05722G100 20180216S000120 26,404.000 BAKER HUGHES A GE CO 2/16/2018 2/2/2018 2/16/2018 0.000000 4,752.72 4,752.72 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 058498106 20180315S000160 18,238.000 BALL CORP 3/15/2018 2/28/2018 3/15/2018 0.000000 1,823.80 1,823.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 064058100 20180209S000150 63,148.000 BANK OF NEW YORK MELLON CORP/T 2/9/2018 1/29/2018 2/9/2018 0.000000 15,155.52 15,155.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 071813109 20180102S000210 29,949.000 BAXTER INTERNATIONAL INC 1/2/2018 11/30/2017 1/2/2018 0.000000 4,791.84 4,791.84 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 09247X101 20180322S001940 6,432.000 BLACKROCK INC 3/22/2018 3/6/2018 3/22/2018 0.000000 18,524.16 18,524.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 093671105 20180102S000140 12,720.000 H&R BLOCK INC 1/2/2018 12/1/2017 1/2/2018 0.000000 3,052.80 3,052.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 097023105 20180302S000170 34,524.000 BOEING CO/THE 3/2/2018 2/8/2018 3/2/2018 0.000000 59,036.04 59,036.04 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 099724106 20180315S000270 8,411.000 BORGWARNER INC 3/15/2018 2/28/2018 3/15/2018 0.000000 1,429.87 1,429.87 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 099724106 20180315S000280 1,915.000 BORGWARNER INC 3/15/2018 2/28/2018 3/15/2018 0.000000 325.55 325.55 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 101121101 20180130S000080 9,516.000 BOSTON PROPERTIES INC 1/30/2018 12/28/2017 1/30/2018 0.000000 7,612.80 7,612.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 110122108 20180201S000040 100,930.000 BRISTOL-MYERS SQUIBB CO 2/1/2018 1/4/2018 2/1/2018 0.000000 40,372.00 40,372.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 115637209 20180102S000250 10,861.000 BROWN-FORMAN CORP 1/2/2018 12/6/2017 1/2/2018 0.000000 2,145.05 2,145.05 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 124857202 20180102S000130 22,618.000 CBS CORP 1/2/2018 12/8/2017 1/1/2018 0.000000 4,071.24 4,071.24 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DV 12503M108 20180316S000130 5,911.000 CBOE GLOBAL MARKETS INC 3/16/2018 3/1/2018 3/16/2018 0.000000 1,595.97 1,595.97 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 125269100 20180228S000200 14,384.000 CF INDUSTRIES HOLDINGS INC 2/28/2018 2/15/2018 2/28/2018 0.000000 4,315.20 4,315.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 12572Q105 20180116A000270 0.000 CME GROUP INC 1/16/2018 12/27/2017 1/16/2018 0.000000 73,447.50 73,447.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 12572Q105 20180326S000010 17,729.000 CME GROUP INC 3/26/2018 3/8/2018 3/26/2018 0.000000 12,410.30 12,410.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 125896100 20180228S000210 17,391.000 CMS ENERGY CORP 2/28/2018 2/15/2018 2/28/2018 0.000000 6,217.28 6,217.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 126408103 20180315S000200 46,563.000 CSX CORP 3/15/2018 2/28/2018 3/15/2018 0.000000 10,243.86 10,243.86 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 12650T104 20180125S000030 10,100.000 CSRA INC 1/25/2018 1/3/2018 1/25/2018 0.000000 1,010.00 1,010.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 126650100 20180202S000070 62,468.000 CVS HEALTH CORP 2/2/2018 1/23/2018 2/2/2018 0.000000 31,234.00 31,234.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 12673P105 20180313S000150 16,355.000 CA INC 3/13/2018 2/21/2018 3/13/2018 0.000000 4,170.53 4,170.53 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 127097103 20180207S000040 28,521.000 CABOT OIL & GAS CORP 2/7/2018 1/23/2018 2/7/2018 0.000000 1,711.26 1,711.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 134429109 20180129S000050 11,861.000 CAMPBELL SOUP CO 1/29/2018 1/9/2018 1/29/2018 0.000000 4,151.35 4,151.35 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 14040H105 20180223S000100 29,893.000 CAPITAL ONE FINANCIAL CORP 2/23/2018 2/9/2018 2/23/2018 0.000000 11,957.20 11,957.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 14149Y108 20180116S000050 19,401.000 CARDINAL HEALTH INC 1/16/2018 12/29/2017 1/15/2018 0.000000 8,971.02 8,971.02 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 143658300 20180316S000120 21,248.000 CARNIVAL CORP 3/16/2018 2/22/2018 3/16/2018 0.000000 9,561.60 9,561.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 149123101 20180220S000110 36,688.000 CATERPILLAR INC 2/20/2018 1/19/2018 2/20/2018 0.000000 28,616.64 28,616.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 15189T107 20180308S000260 26,580.000 CENTERPOINT ENERGY INC 3/8/2018 2/14/2018 3/8/2018 0.000000 7,375.95 7,375.95 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 156700106 20180316S000180 50,683.000 CENTURYLINK INC 3/16/2018 3/2/2018 3/16/2018 0.000000 27,368.82 27,368.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 166764100 20180312S000130 117,129.000 CHEVRON CORP 3/12/2018 2/15/2018 3/12/2018 0.000000 131,184.48 131,184.48 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 171340102 20180301S000390 15,412.000 CHURCH & DWIGHT CO INC 3/1/2018 2/14/2018 3/1/2018 0.000000 3,352.11 3,352.11 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 171798101 20180301S000170 5,874.000 CIMAREX ENERGY CO 3/1/2018 2/14/2018 3/1/2018 0.000000 469.92 469.92 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 172062101 20180116S000080 9,207.000 CINCINNATI FINANCIAL CORP 1/16/2018 12/19/2017 1/16/2018 0.000000 4,603.50 4,603.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 17275R102 20180124S000050 304,858.000 CISCO SYSTEMS INC 1/24/2018 1/4/2018 1/24/2018 0.000000 88,408.82 88,408.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 172967424 20180223S000120 163,048.000 CITIGROUP INC 2/23/2018 2/2/2018 2/23/2018 0.000000 52,175.36 52,175.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 174610105 20180215S000310 30,340.000 CITIZENS FINANCIAL GROUP INC 2/15/2018 1/31/2018 2/15/2018 0.000000 6,674.80 6,674.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 189054109 20180209S000120 1,565.000 CLOROX CO/THE 2/9/2018 1/23/2018 2/9/2018 0.000000 1,314.60 1,314.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 189054109 20180209S000130 6,386.000 CLOROX CO/THE 2/9/2018 1/23/2018 2/9/2018 0.000000 5,364.24 5,364.24 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 192446102 20180228S000230 30,721.000 COGNIZANT TECHNOLOGY SOLUTIONS 2/28/2018 2/21/2018 2/28/2018 0.000000 6,144.20 6,144.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 194162103 20180215S000350 54,150.000 COLGATE-PALMOLIVE CO 2/15/2018 1/22/2018 2/15/2018 0.000000 21,660.00 21,660.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 20030N101 20180124S000040 287,635.000 COMCAST CORP 1/24/2018 1/2/2018 1/24/2018 0.000000 45,302.51 45,302.51 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 200340107 20180102S000290 10,864.000 COMERICA INC 1/2/2018 12/14/2017 1/1/2018 0.000000 3,259.20 3,259.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 205887102 20180301S000260 25,191.000 CONAGRA BRANDS INC 3/1/2018 1/29/2018 3/1/2018 0.000000 5,353.09 5,353.09 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 20825C104 20180301S000290 73,724.000 CONOCOPHILLIPS 3/1/2018 2/9/2018 3/1/2018 0.000000 21,011.34 21,011.34 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 209115104 20180315S000120 19,121.000 CONSOLIDATED EDISON INC 3/15/2018 2/13/2018 3/15/2018 0.000000 13,671.52 13,671.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 21036P108 20180223S000080 10,623.000 CONSTELLATION BRANDS INC 2/23/2018 2/8/2018 2/23/2018 0.000000 5,523.96 5,523.96 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 216648402 20180209S000200 3,019.000 COOPER COS INC/THE 2/9/2018 1/22/2018 2/9/2018 0.000000 90.57 90.57 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 219350105 20180329S000180 45,278.000 CORNING INC 3/29/2018 2/27/2018 3/29/2018 0.000000 8,150.04 8,150.04 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 22160K105 20180302S000140 26,948.000 COSTCO WHOLESALE CORP 3/2/2018 2/15/2018 3/2/2018 0.000000 13,474.00 13,474.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 222070203 20180315S000340 24,449.000 COTY INC 3/15/2018 2/27/2018 3/15/2018 0.000000 3,056.13 3,056.13 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DVC 222070203 20180315S000340 -24,449.000 COTY INC 3/15/2018 2/27/2018 3/15/2018 0.000000 -3,056.13 -3,056.13 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 222070203 20180315S000370 152.000 COTY INC 3/15/2018 2/27/2018 3/15/2018 0.000000 19.00 19.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DVC 222070203 20180315S000370 -152.000 COTY INC 3/15/2018 2/27/2018 3/15/2018 0.000000 -19.00 -19.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 231021106 20180308S000320 8,128.000 CUMMINS INC 3/8/2018 2/22/2018 3/8/2018 0.000000 8,778.24 8,778.24 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 23331A109 20180309S000200 17,781.000 DR HORTON INC 3/9/2018 2/22/2018 3/9/2018 0.000000 2,222.63 2,222.63 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 233331107 20180116S000030 11,015.000 DTE ENERGY CO 1/16/2018 12/15/2017 1/15/2018 0.000000 9,720.74 9,720.74 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 23355L106 20180116S000090 17,387.000 DXC TECHNOLOGY CO 1/16/2018 12/5/2017 1/16/2018 0.000000 3,129.66 3,129.66 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 235851102 20180126S000060 37,748.000 DANAHER CORP 1/26/2018 12/28/2017 1/26/2018 0.000000 5,284.72 5,284.72 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 237194105 20180201S000100 7,627.000 DARDEN RESTAURANTS INC 2/1/2018 1/9/2018 2/1/2018 0.000000 4,805.01 4,805.01 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DV 244199105 20180201S000070 19,725.000 DEERE & CO 2/1/2018 12/28/2017 2/1/2018 0.000000 11,835.00 11,835.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 247361702 20180316S000160 34,174.000 DELTA AIR LINES INC 3/16/2018 2/22/2018 3/16/2018 0.000000 10,423.07 10,423.07 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 24906P109 20180112S000060 14,164.000 DENTSPLY SIRONA INC 1/12/2018 12/28/2017 1/12/2018 0.000000 1,239.35 1,239.35 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 25179M103 20180329S000100 27,379.000 DEVON ENERGY CORP 3/29/2018 3/14/2018 3/29/2018 0.000000 1,642.74 1,642.74 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 253868103 20180112S000050 9,810.000 DIGITAL REALTY TRUST INC 1/12/2018 12/14/2017 1/12/2018 0.000000 9,123.30 9,123.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 254687106 20180111S000100 89,323.000 WALT DISNEY CO/THE 1/11/2018 12/8/2017 1/11/2018 0.000000 75,031.32 75,031.32 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 254709108 20180308S000280 18,932.000 DISCOVER FINANCIAL SERVICES 3/8/2018 2/21/2018 3/8/2018 0.000000 6,626.20 6,626.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 256677105 20180123S000060 16,065.000 DOLLAR GENERAL CORP 1/23/2018 1/8/2018 1/23/2018 0.000000 4,176.90 4,176.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 25746U109 20180320S000060 33,528.000 DOMINION ENERGY INC 3/20/2018 3/1/2018 3/20/2018 0.000000 27,995.88 27,995.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 260003108 20180315S000220 8,117.000 DOVER CORP 3/15/2018 2/27/2018 3/15/2018 0.000000 3,814.99 3,814.99 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 26078J100 20180315S000310 121,914.000 DOWDUPONT INC 3/15/2018 2/27/2018 3/15/2018 0.000000 46,327.32 46,327.32 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 26138E109 20180104S000110 11,286.000 DR PEPPER SNAPPLE GROUP INC 1/4/2018 12/13/2017 1/4/2018 0.000000 6,545.88 6,545.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 264411505 20180228S000180 21,962.000 DUKE REALTY CORP 2/28/2018 2/14/2018 2/28/2018 0.000000 4,392.40 4,392.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 26441C204 20180316S000100 43,160.000 DUKE ENERGY CORP 3/16/2018 2/15/2018 3/16/2018 0.000000 38,412.40 38,412.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 26875P101 20180131S000170 35,657.000 EOG RESOURCES INC 1/31/2018 1/16/2018 1/31/2018 0.000000 5,972.55 5,972.55 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 26884L109 20180301S000180 15,098.000 EQT CORP 3/1/2018 2/13/2018 3/1/2018 0.000000 452.94 452.94 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 277432100 20180105S000010 8,954.000 EASTMAN CHEMICAL CO 1/5/2018 12/15/2017 1/5/2018 0.000000 5,014.24 5,014.24 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 278865100 20180116S000240 16,035.000 ECOLAB INC 1/16/2018 12/18/2017 1/16/2018 0.000000 6,574.35 6,574.35 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 281020107 20180131S000110 20,092.000 EDISON INTERNATIONAL 1/31/2018 12/28/2017 1/31/2018 0.000000 12,155.66 12,155.66 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 291011104 20180309S000150 39,579.000 EMERSON ELECTRIC CO 3/9/2018 2/15/2018 3/9/2018 0.000000 19,195.82 19,195.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 29364G103 20180301S000370 11,116.000 ENTERGY CORP 3/1/2018 2/7/2018 3/1/2018 0.000000 9,893.24 9,893.24 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 29444U700 20180321S000120 4,076.000 EQUINIX INC 3/21/2018 2/23/2018 3/21/2018 0.000000 9,293.28 9,293.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 29476L107 20180112S000020 22,662.000 EQUITY RESIDENTIAL 1/12/2018 12/29/2017 1/12/2018 0.000000 11,415.98 11,415.98 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 297178105 20180116S000160 4,072.000 ESSEX PROPERTY TRUST INC 1/16/2018 12/28/2017 1/16/2018 0.000000 7,126.00 7,126.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 30161N101 20180309S000090 59,206.000 EXELON CORP 3/9/2018 2/14/2018 3/9/2018 0.000000 20,426.07 20,426.07 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 30212P303 20180328S000300 6,405.000 EXPEDIA GROUP INC 3/28/2018 3/7/2018 3/28/2018 0.000000 1,921.50 1,921.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 30225T102 20180329S000130 6,560.000 EXTRA SPACE STORAGE INC 3/29/2018 3/14/2018 3/29/2018 0.000000 5,116.80 5,116.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 30231G102 20180309S000180 261,300.000 EXXON MOBIL CORP 3/9/2018 2/9/2018 3/9/2018 0.000000 201,201.00 201,201.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 302445101 20180309S000210 7,220.000 FLIR SYSTEMS INC 3/9/2018 2/22/2018 3/9/2018 0.000000 1,155.20 1,155.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 302491303 20180118S000060 8,280.000 FMC CORP 1/18/2018 12/28/2017 1/18/2018 0.000000 1,366.20 1,366.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 311900104 20180227S000150 17,722.000 FASTENAL CO 2/27/2018 1/30/2018 2/27/2018 0.000000 6,557.14 6,557.14 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 313747206 20180116S000180 4,474.000 FEDERAL REALTY INVESTMENT TRUS 1/16/2018 12/29/2017 1/16/2018 0.000000 4,474.00 4,474.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 31428X106 20180102S000270 15,104.000 FEDEX CORP 1/2/2018 12/8/2017 1/2/2018 0.000000 7,552.00 7,552.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 316773100 20180116S000190 43,511.000 FIFTH THIRD BANCORP 1/16/2018 12/28/2017 1/16/2018 0.000000 6,961.76 6,961.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 337932107 20180301S000360 27,433.000 FIRSTENERGY CORP 3/1/2018 2/6/2018 3/1/2018 0.000000 9,875.88 9,875.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 343412102 20180103S000020 8,583.000 FLUOR CORP 1/3/2018 12/4/2017 1/3/2018 0.000000 1,802.43 1,802.43 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 34354P105 20180119S000050 8,056.000 FLOWSERVE CORP 1/19/2018 1/4/2018 1/19/2018 0.000000 1,530.64 1,530.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 344849104 20180202S000060 7,647.000 FOOT LOCKER INC 2/2/2018 1/18/2018 2/2/2018 0.000000 2,370.57 2,370.57 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 345370860 20180301S000250 240,591.000 FORD MOTOR CO 3/1/2018 1/29/2018 3/1/2018 0.000000 36,088.65 36,088.65 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 345370860 20180301S000340 240,591.000 FORD MOTOR CO 3/1/2018 1/29/2018 3/1/2018 0.000000 31,276.83 31,276.83 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 34959J108 20180329S000190 15,935.000 FORTIVE CORP 3/29/2018 2/22/2018 3/29/2018 0.000000 1,115.45 1,115.45 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 34964C106 20180314S000280 8,024.000 FORTUNE BRANDS HOME & SECURITY 3/14/2018 2/22/2018 3/14/2018 0.000000 1,604.80 1,604.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 354613101 20180110S000040 20,153.000 FRANKLIN RESOURCES INC 1/10/2018 12/22/2017 1/10/2018 0.000000 4,635.19 4,635.19 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 36174X101 20180105S000040 35,768.000 GGP INC 1/5/2018 12/14/2017 1/5/2018 0.000000 7,868.96 7,868.96 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 363576109 20180316S000080 9,420.000 ARTHUR J GALLAGHER & CO 3/16/2018 3/1/2018 3/16/2018 0.000000 3,862.20 3,862.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 364760108 20180131S000180 13,429.000 GAP INC/THE 1/31/2018 1/2/2018 1/31/2018 0.000000 3,088.67 3,088.67 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 369550108 20180209S000160 17,124.000 GENERAL DYNAMICS CORP 2/9/2018 1/18/2018 2/9/2018 0.000000 14,384.16 14,384.16 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DV 369604103 20180125S000040 534,782.000 GENERAL ELECTRIC CO 1/25/2018 12/26/2017 1/25/2018 0.000000 64,173.84 64,173.84 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 370334104 20180201S000110 35,048.000 GENERAL MILLS INC 2/1/2018 1/9/2018 2/1/2018 0.000000 17,173.52 17,173.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 37045V100 20180323S000040 66,603.000 GENERAL MOTORS CO 3/23/2018 3/8/2018 3/23/2018 0.000000 25,309.14 25,309.14 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 372460105 20180102S000190 9,050.000 GENUINE PARTS CO 1/2/2018 12/7/2017 1/2/2018 0.000000 6,108.75 6,108.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 375558103 20180329S000250 68,057.000 GILEAD SCIENCES INC 3/29/2018 3/15/2018 3/29/2018 0.000000 38,792.49 38,792.49 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 38141G104 20180329S000160 18,277.000 GOLDMAN SACHS GROUP INC/THE 3/29/2018 2/28/2018 3/29/2018 0.000000 13,707.75 13,707.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 382550101 20180301S000200 15,190.000 GOODYEAR TIRE & RUBBER CO/THE 3/1/2018 1/31/2018 3/1/2018 0.000000 2,126.60 2,126.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 384802104 20180301S000300 3,198.000 WW GRAINGER INC 3/1/2018 2/9/2018 3/1/2018 0.000000 4,093.44 4,093.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 40414L109 20180302S000160 28,928.000 HCP INC 3/2/2018 2/14/2018 3/2/2018 0.000000 10,703.36 10,703.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 40434L105 20180103S000040 103,359.000 HP INC 1/3/2018 12/12/2017 1/3/2018 0.000000 14,397.91 14,397.91 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 406216101 20180328S000350 45,459.000 HALLIBURTON CO 3/28/2018 3/6/2018 3/28/2018 0.000000 8,182.62 8,182.62 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 410345102 20180313S000170 18,995.000 HANESBRANDS INC 3/13/2018 2/16/2018 3/13/2018 0.000000 2,849.25 2,849.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 410345102 20180313S000190 3,488.000 HANESBRANDS INC 3/13/2018 2/16/2018 3/13/2018 0.000000 523.20 523.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 412822108 20180302S000210 10,378.000 HARLEY-DAVIDSON INC 3/2/2018 2/13/2018 3/2/2018 0.000000 3,839.86 3,839.86 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 413875105 20180321S000080 6,210.000 HARRIS CORP 3/21/2018 3/7/2018 3/21/2018 0.000000 3,539.70 3,539.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 416515104 20180102S000170 22,556.000 HARTFORD FINANCIAL SERVICES GR 1/2/2018 11/30/2017 1/2/2018 0.000000 5,639.00 5,639.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 418056107 20180215S000320 6,990.000 HASBRO INC 2/15/2018 1/31/2018 2/15/2018 0.000000 3,984.30 3,984.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 423452101 20180301S000220 6,697.000 HELMERICH & PAYNE INC 3/1/2018 2/9/2018 3/1/2018 0.000000 4,687.90 4,687.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 427866108 20180315S000410 7,350.000 HERSHEY CO/THE 3/15/2018 2/22/2018 3/15/2018 0.000000 4,821.60 4,821.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 42809H107 20180329S000260 14,072.000 HESS CORP 3/29/2018 3/16/2018 3/29/2018 0.000000 3,518.00 3,518.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 42824C109 20180103S000030 102,222.000 HEWLETT PACKARD ENTERPRISE CO 1/3/2018 12/12/2017 1/3/2018 0.000000 7,666.65 7,666.65 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 43300A203 20180329S000270 10,535.000 HILTON WORLDWIDE HOLDINGS INC 3/29/2018 3/1/2018 3/29/2018 0.000000 1,580.25 1,580.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 437076102 20180322S001960 60,840.000 HOME DEPOT INC/THE 3/22/2018 3/7/2018 3/22/2018 0.000000 62,665.20 62,665.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 438516106 20180309S000170 39,691.000 HONEYWELL INTERNATIONAL INC 3/9/2018 2/22/2018 3/9/2018 0.000000 29,569.80 29,569.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 440452100 20180215S000150 16,600.000 HORMEL FOODS CORP 2/15/2018 1/11/2018 2/15/2018 0.000000 3,112.50 3,112.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 44107P104 20180116A000280 0.000 HOST HOTELS & RESORTS INC 1/15/2018 12/28/2017 1/15/2018 0.000000 11,409.25 11,409.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 444859102 20180126S000050 8,810.000 HUMANA INC 1/26/2018 12/28/2017 1/26/2018 0.000000 3,524.00 3,524.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 445658107 20180223S000110 5,279.000 JB HUNT TRANSPORT SERVICES INC 2/23/2018 2/8/2018 2/23/2018 0.000000 1,266.96 1,266.96 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 446150104 20180102S000080 66,751.000 HUNTINGTON BANCSHARES INC/OH 1/2/2018 12/15/2017 1/2/2018 0.000000 7,342.61 7,342.61 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 446413106 20180309S000110 2,366.000 HUNTINGTON INGALLS INDUSTRIES 3/9/2018 2/22/2018 3/9/2018 0.000000 1,703.52 1,703.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 452308109 20180110S000030 19,014.000 ILLINOIS TOOL WORKS INC 1/10/2018 12/28/2017 1/10/2018 0.000000 14,830.92 14,830.92 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 458140100 20180301S000310 288,602.000 INTEL CORP 3/1/2018 2/6/2018 3/1/2018 0.000000 86,580.60 86,580.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 45866F104 20180329S000140 30,480.000 INTERCONTINENTAL EXCHANGE INC 3/29/2018 3/14/2018 3/29/2018 0.000000 7,315.20 7,315.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 459200101 20180312S000100 53,094.000 INTERNATIONAL BUSINESS MACHINE 3/12/2018 2/8/2018 3/10/2018 0.000000 79,641.00 79,641.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 459506101 20180108S000050 4,870.000 INTERNATIONAL FLAVORS & FRAGRA 1/8/2018 12/28/2017 1/8/2018 0.000000 3,360.30 3,360.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 460146103 20180315S000170 21,512.000 INTERNATIONAL PAPER CO 3/15/2018 2/20/2018 3/15/2018 0.000000 10,218.20 10,218.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 460690100 20180315S000260 10,189.000 INTERPUBLIC GROUP OF COS INC/T 3/15/2018 2/28/2018 3/15/2018 0.000000 2,139.69 2,139.69 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 460690100 20180315S000380 10,058.000 INTERPUBLIC GROUP OF COS INC/T 3/15/2018 2/28/2018 3/15/2018 0.000000 2,112.18 2,112.18 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 461202103 20180118S000070 14,977.000 INTUIT INC 1/18/2018 1/9/2018 1/18/2018 0.000000 5,841.03 5,841.03 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 46284V101 20180102S000070 15,082.000 IRON MOUNTAIN INC 1/2/2018 12/14/2017 1/2/2018 0.000000 8,860.68 8,860.68 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 46625H100 20180131S000160 213,968.000 JPMORGAN CHASE & CO 1/31/2018 1/4/2018 1/31/2018 0.000000 119,822.08 119,822.08 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 469814107 20180316S000110 7,429.000 JACOBS ENGINEERING GROUP INC 3/16/2018 2/15/2018 3/16/2018 0.000000 1,114.35 1,114.35 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 478160104 20180313S000180 139,968.000 JOHNSON & JOHNSON 3/13/2018 2/26/2018 3/13/2018 0.000000 117,573.12 117,573.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 48203R104 20180322S001950 19,534.000 JUNIPER NETWORKS INC 3/22/2018 2/28/2018 3/22/2018 0.000000 3,516.12 3,516.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 482480100 20180301S000230 9,664.000 KLA-TENCOR CORP 3/1/2018 2/14/2018 3/1/2018 0.000000 5,701.76 5,701.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 485170302 20180117S000010 6,385.000 KANSAS CITY SOUTHERN 1/17/2018 12/28/2017 1/17/2018 0.000000 2,298.60 2,298.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 487836108 20180315S000290 12,959.000 KELLOGG CO 3/15/2018 3/2/2018 3/15/2018 0.000000 6,997.86 6,997.86 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DV 493267108 20180315S000110 56,028.000 KEYCORP 3/15/2018 2/26/2018 3/15/2018 0.000000 5,882.94 5,882.94 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 494368103 20180103S000070 21,793.000 KIMBERLY-CLARK CORP 1/3/2018 12/7/2017 1/3/2018 0.000000 21,139.21 21,139.21 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 49446R109 20180116S000220 26,249.000 KIMCO REALTY CORP 1/16/2018 12/29/2017 1/16/2018 0.000000 7,349.72 7,349.72 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 49456B101 20180215S000250 118,437.000 KINDER MORGAN INC/DE 2/15/2018 1/30/2018 2/15/2018 0.000000 14,804.63 14,804.63 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 500255104 20180328S000340 8,783.000 KOHL'S CORP 3/28/2018 3/13/2018 3/28/2018 0.000000 5,357.63 5,357.63 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 500754106 20180323S000050 31,106.000 KRAFT HEINZ CO/THE 3/23/2018 3/8/2018 3/23/2018 0.000000 19,441.25 19,441.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 501044101 20180301S000270 54,854.000 KROGER CO/THE 3/1/2018 2/14/2018 3/1/2018 0.000000 6,856.75 6,856.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 501797104 20180309S000140 12,866.000 L BRANDS INC 3/9/2018 2/22/2018 3/9/2018 0.000000 7,719.60 7,719.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 502413107 20180315S000230 4,071.000 L3 TECHNOLOGIES INC 3/15/2018 2/28/2018 3/15/2018 0.000000 3,256.80 3,256.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 512807108 20180110S000060 9,905.000 LAM RESEARCH CORP 1/10/2018 12/5/2017 1/10/2018 0.000000 4,952.50 4,952.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 512807108 20180328S000290 8,437.000 LAM RESEARCH CORP 3/28/2018 3/6/2018 3/28/2018 0.000000 4,218.50 4,218.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 518439104 20180315S000210 11,664.000 ESTEE LAUDER COS INC/THE 3/15/2018 2/27/2018 3/15/2018 0.000000 4,432.32 4,432.32 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 524660107 20180112S000010 8,124.000 LEGGETT & PLATT INC 1/12/2018 12/14/2017 1/12/2018 0.000000 2,924.64 2,924.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 526057104 20180209S000190 12,611.000 LENNAR CORP 2/9/2018 1/25/2018 2/9/2018 0.000000 504.44 504.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 532457108 20180309S000100 59,747.000 ELI LILLY & CO 3/9/2018 2/14/2018 3/9/2018 0.000000 33,607.69 33,607.69 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 534187109 20180201S000010 13,495.000 LINCOLN NATIONAL CORP 2/1/2018 1/9/2018 2/1/2018 0.000000 4,453.35 4,453.35 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 539830109 20180323S000030 12,997.000 LOCKHEED MARTIN CORP 3/23/2018 2/28/2018 3/23/2018 0.000000 25,994.00 25,994.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 540424108 20180313S000160 14,380.000 LOEWS CORP 3/13/2018 2/27/2018 3/13/2018 0.000000 898.75 898.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 548661107 20180207S000050 51,357.000 LOWE'S COS INC 2/7/2018 1/23/2018 2/7/2018 0.000000 21,056.37 21,056.37 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 552953101 20180315S000190 26,546.000 MGM RESORTS INTERNATIONAL 3/15/2018 3/8/2018 3/15/2018 0.000000 3,185.52 3,185.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 554382101 20180302S000190 5,647.000 MACERICH CO/THE 3/2/2018 2/20/2018 3/2/2018 0.000000 4,178.78 4,178.78 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 55616P104 20180102S000180 18,697.000 MACY'S INC 1/2/2018 12/14/2017 1/2/2018 0.000000 7,058.12 7,058.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 565849106 20180312S000070 44,268.000 MARATHON OIL CORP 3/12/2018 2/20/2018 3/12/2018 0.000000 2,213.40 2,213.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 56585A102 20180312S000060 25,446.000 MARATHON PETROLEUM CORP 3/12/2018 2/20/2018 3/12/2018 0.000000 11,705.16 11,705.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 571748102 20180215S000290 31,472.000 MARSH & MCLENNAN COS INC 2/15/2018 1/30/2018 2/15/2018 0.000000 11,802.00 11,802.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 573284106 20180329S000200 3,275.000 MARTIN MARIETTA MATERIALS INC 3/29/2018 3/2/2018 3/29/2018 0.000000 1,441.00 1,441.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 574599106 20180212S000040 19,398.000 MASCO CORP 2/12/2018 1/11/2018 2/12/2018 0.000000 2,036.79 2,036.79 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 57636Q104 20180209S000170 57,277.000 MASTERCARD INC 2/9/2018 1/8/2018 2/9/2018 0.000000 14,319.25 14,319.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 579780206 20180116S000200 7,384.000 MCCORMICK & CO INC/MD 1/16/2018 12/28/2017 1/16/2018 0.000000 3,839.68 3,839.68 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 580135101 20180315S000250 41,533.000 MCDONALD'S CORP 3/15/2018 2/28/2018 3/15/2018 0.000000 41,948.33 41,948.33 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 58155Q103 20180102S000100 12,950.000 MCKESSON CORP 1/2/2018 11/30/2017 1/2/2018 0.000000 4,403.00 4,403.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 58933Y105 20180108S000070 167,943.000 MERCK & CO INC 1/8/2018 12/14/2017 1/8/2018 0.000000 80,612.64 80,612.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 59156R108 20180313S000140 64,892.000 METLIFE INC 3/13/2018 2/2/2018 3/13/2018 0.000000 25,956.80 25,956.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 594918104 20180308S000330 475,736.000 MICROSOFT CORP 3/8/2018 2/14/2018 3/8/2018 0.000000 199,809.12 199,809.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 595017104 20180306S000100 12,186.000 MICROCHIP TECHNOLOGY INC 3/6/2018 2/20/2018 3/6/2018 0.000000 4,423.52 4,423.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 59522J103 20180131S000150 7,007.000 MID-AMERICA APARTMENT COMMUNIT 1/31/2018 1/11/2018 1/31/2018 0.000000 6,463.96 6,463.96 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 60871R209 20180315S000350 9,626.000 MOLSON COORS BREWING CO 3/15/2018 3/2/2018 3/15/2018 0.000000 3,946.66 3,946.66 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 609207105 20180111S000070 92,155.000 MONDELEZ INTERNATIONAL INC 1/11/2018 12/28/2017 1/11/2018 0.000000 20,274.10 20,274.10 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 61166W101 20180126S000070 27,092.000 MONSANTO CO 1/26/2018 1/4/2018 1/26/2018 0.000000 14,629.68 14,629.68 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 615369105 20180312S000030 10,253.000 MOODY'S CORP 3/12/2018 2/16/2018 3/12/2018 0.000000 4,511.32 4,511.32 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 617446448 20180215S000280 85,846.000 MORGAN STANLEY 2/15/2018 1/30/2018 2/15/2018 0.000000 21,461.50 21,461.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 61945C103 20180315S000420 18,215.000 MOSAIC CO/THE 3/15/2018 2/28/2018 3/15/2018 0.000000 455.38 455.38 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 620076307 20180112S000030 10,037.000 MOTOROLA SOLUTIONS INC 1/12/2018 12/14/2017 1/12/2018 0.000000 5,219.24 5,219.24 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 629377508 20180215S000260 18,550.000 NRG ENERGY INC 2/15/2018 1/31/2018 2/15/2018 0.000000 556.50 556.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 63938C108 20180316S000090 13,703.000 NAVIENT CORP 3/16/2018 3/1/2018 3/16/2018 0.000000 2,192.48 2,192.48 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 64110D104 20180124S000020 16,635.000 NETAPP INC 1/24/2018 1/4/2018 1/24/2018 0.000000 3,327.00 3,327.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 651229106 20180315S000400 25,534.000 NEWELL BRANDS INC 3/15/2018 2/27/2018 3/15/2018 0.000000 5,872.82 5,872.82 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DV 651639106 20180322S001970 27,787.000 NEWMONT MINING CORP 3/22/2018 3/7/2018 3/22/2018 0.000000 3,890.18 3,890.18 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 65339F101 20180315S000360 24,508.000 NEXTERA ENERGY INC 3/15/2018 2/26/2018 3/15/2018 0.000000 27,203.88 27,203.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 654106103 20180102S000240 81,371.000 NIKE INC 1/2/2018 12/1/2017 1/2/2018 0.000000 16,274.20 16,274.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 65473P105 20180220S000160 20,769.000 NISOURCE INC 2/20/2018 2/8/2018 2/20/2018 0.000000 4,049.96 4,049.96 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 655044105 20180226S000050 30,008.000 NOBLE ENERGY INC 2/26/2018 2/9/2018 2/26/2018 0.000000 3,000.80 3,000.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 655664100 20180320S000080 6,076.000 NORDSTROM INC 3/20/2018 3/2/2018 3/20/2018 0.000000 2,248.12 2,248.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 655844108 20180312S000040 17,646.000 NORFOLK SOUTHERN CORP 3/12/2018 2/1/2018 3/10/2018 0.000000 12,705.12 12,705.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 665859104 20180102S000050 13,251.000 NORTHERN TRUST CORP 1/2/2018 11/30/2017 1/1/2018 0.000000 5,565.42 5,565.42 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 666807102 20180321S000050 9,070.000 NORTHROP GRUMMAN CORP 3/21/2018 3/2/2018 3/21/2018 0.000000 9,977.00 9,977.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 670346105 20180209S000140 19,605.000 NUCOR CORP 2/9/2018 12/28/2017 2/9/2018 0.000000 7,449.90 7,449.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 67066G104 20180316S000150 31,573.000 NVIDIA CORP 3/16/2018 2/22/2018 3/16/2018 0.000000 4,735.95 4,735.95 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 674599105 20180116S000130 46,946.000 OCCIDENTAL PETROLEUM CORP 1/16/2018 12/8/2017 1/16/2018 0.000000 36,148.42 36,148.42 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 681919106 20180109S000110 14,216.000 OMNICOM GROUP INC 1/9/2018 12/18/2017 1/9/2018 0.000000 8,529.60 8,529.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 682680103 20180214S000180 23,645.000 ONEOK INC 2/14/2018 1/26/2018 2/14/2018 0.000000 18,206.65 18,206.65 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 68389X105 20180124S000060 187,878.000 ORACLE CORP 1/24/2018 1/9/2018 1/24/2018 0.000000 35,696.82 35,696.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 693475105 20180205S000020 29,341.000 PNC FINANCIAL SERVICES GROUP I 2/5/2018 1/16/2018 2/5/2018 0.000000 22,005.75 22,005.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 693506107 20180312S000020 15,693.000 PPG INDUSTRIES INC 3/12/2018 2/15/2018 3/12/2018 0.000000 7,061.85 7,061.85 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 69351T106 20180102S000230 41,948.000 PPL CORP 1/2/2018 12/7/2017 1/2/2018 0.000000 16,569.46 16,569.46 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 693656100 20180328S000330 4,034.000 PVH CORP 3/28/2018 2/27/2018 3/28/2018 0.000000 151.28 151.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 693718108 20180104S000120 21,569.000 PACCAR INC 1/4/2018 12/13/2017 1/4/2018 0.000000 25,882.80 25,882.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 693718108 20180306S000110 21,683.000 PACCAR INC 3/6/2018 2/12/2018 3/6/2018 0.000000 5,420.75 5,420.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 695156109 20180112S000080 5,818.000 PACKAGING CORP OF AMERICA 1/12/2018 12/22/2017 1/12/2018 0.000000 3,665.34 3,665.34 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 701094104 20180302S000150 8,216.000 PARKER-HANNIFIN CORP 3/2/2018 2/8/2018 3/2/2018 0.000000 5,422.56 5,422.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 703395103 20180126S000080 5,079.000 PATTERSON COS INC 1/26/2018 1/11/2018 1/26/2018 0.000000 1,320.54 1,320.54 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 704326107 20180215S000210 19,721.000 PAYCHEX INC 2/15/2018 1/31/2018 2/15/2018 0.000000 9,860.50 9,860.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 712704105 20180215S000230 21,352.000 PEOPLE'S UNITED FINANCIAL INC 2/15/2018 1/31/2018 2/15/2018 0.000000 3,683.22 3,683.22 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 713448108 20180108S000060 87,712.000 PEPSICO INC 1/8/2018 11/30/2017 1/8/2018 0.000000 70,608.16 70,608.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 714046109 20180209S000100 6,797.000 PERKINELMER INC 2/9/2018 1/18/2018 2/9/2018 0.000000 475.79 475.79 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 717081103 20180301S000320 367,579.000 PFIZER INC 3/1/2018 2/1/2018 3/1/2018 0.000000 124,976.86 124,976.86 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 718172109 20180111S000080 95,778.000 PHILIP MORRIS INTERNATIONAL IN 1/11/2018 12/20/2017 1/11/2018 0.000000 2,049.65 2,049.65 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 718172109 20180111S000090 95,778.000 PHILIP MORRIS INTERNATIONAL IN 1/11/2018 12/20/2017 1/11/2018 0.000000 100,432.81 100,432.81 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 718546104 20180301S000380 26,496.000 PHILLIPS 66 3/1/2018 2/16/2018 3/1/2018 0.000000 18,547.20 18,547.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 723484101 20180301S000160 6,890.000 PINNACLE WEST CAPITAL CORP 3/1/2018 1/31/2018 3/1/2018 0.000000 4,788.55 4,788.55 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 74005P104 20180315S000240 14,917.000 PRAXAIR INC 3/15/2018 3/6/2018 3/15/2018 0.000000 12,306.53 12,306.53 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 74144T108 20180329S000220 900.000 T ROWE PRICE GROUP INC 3/29/2018 3/14/2018 3/29/2018 0.000000 630.00 630.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 74144T108 20180329S000230 11,724.000 T ROWE PRICE GROUP INC 3/29/2018 3/14/2018 3/29/2018 0.000000 8,206.80 8,206.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 74251V102 20180329S000150 13,991.000 PRINCIPAL FINANCIAL GROUP INC 3/29/2018 3/2/2018 3/29/2018 0.000000 7,135.41 7,135.41 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 742718109 20180215S000240 157,134.000 PROCTER & GAMBLE CO/THE 2/15/2018 1/18/2018 2/15/2018 0.000000 108,359.61 108,359.61 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 743315103 20180209S000180 35,866.000 PROGRESSIVE CORP/THE 2/9/2018 2/1/2018 2/9/2018 0.000000 40,338.49 40,338.49 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 74340W103 20180329S000240 27,722.000 PROLOGIS INC 3/29/2018 3/14/2018 3/29/2018 0.000000 13,306.56 13,306.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 744320102 20180315S000330 22,090.000 PRUDENTIAL FINANCIAL INC 3/15/2018 2/20/2018 3/15/2018 0.000000 19,881.00 19,881.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 74460D109 20180329S000210 7,798.000 PUBLIC STORAGE 3/29/2018 3/13/2018 3/29/2018 0.000000 15,596.00 15,596.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 745867101 20180103S000050 7,893.000 PULTEGROUP INC 1/3/2018 12/11/2017 1/3/2018 0.000000 710.37 710.37 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 745867101 20180103S000060 9,542.000 PULTEGROUP INC 1/3/2018 12/11/2017 1/3/2018 0.000000 858.78 858.78 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 747525103 20180321S000100 76,804.000 QUALCOMM INC 3/21/2018 2/27/2018 3/21/2018 0.000000 43,778.28 43,778.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 74834L100 20180124S000030 8,405.000 QUEST DIAGNOSTICS INC 1/24/2018 1/8/2018 1/24/2018 0.000000 3,782.25 3,782.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 751212101 20180112S000100 3,416.000 RALPH LAUREN CORP 1/12/2018 12/28/2017 1/12/2018 0.000000 1,708.00 1,708.00 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DV 754730109 20180117S000030 7,925.000 RAYMOND JAMES FINANCIAL INC 1/17/2018 1/2/2018 1/17/2018 0.000000 1,981.25 1,981.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 755111507 20180201S000060 17,827.000 RAYTHEON CO 2/1/2018 1/2/2018 2/1/2018 0.000000 14,217.03 14,217.03 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 756109104 20180112S000090 17,377.000 REALTY INCOME CORP 1/12/2018 12/29/2017 1/12/2018 0.000000 3,692.61 3,692.61 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 756109104 20180215S000330 17,377.000 REALTY INCOME CORP 2/15/2018 1/31/2018 2/15/2018 0.000000 3,805.56 3,805.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 756109104 20180315S000390 14,681.000 REALTY INCOME CORP 3/15/2018 2/28/2018 3/15/2018 0.000000 3,215.14 3,215.14 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 758849103 20180302S000180 9,125.000 REGENCY CENTERS CORP 3/2/2018 2/16/2018 3/2/2018 0.000000 5,064.38 5,064.38 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 7591EP100 20180102S000090 73,808.000 REGIONS FINANCIAL CORP 1/2/2018 12/7/2017 1/2/2018 0.000000 6,642.72 6,642.72 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 760759100 20180116S000100 14,015.000 REPUBLIC SERVICES INC 1/16/2018 12/29/2017 1/16/2018 0.000000 4,835.18 4,835.18 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 770323103 20180315S000180 6,531.000 ROBERT HALF INTERNATIONAL INC 3/15/2018 2/22/2018 3/15/2018 0.000000 1,828.68 1,828.68 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 773903109 20180312S000150 7,924.000 ROCKWELL AUTOMATION INC 3/12/2018 2/16/2018 3/12/2018 0.000000 6,616.54 6,616.54 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 774341101 20180305S000030 10,039.000 ROCKWELL COLLINS INC 3/5/2018 2/9/2018 3/5/2018 0.000000 3,312.87 3,312.87 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 776696106 20180123S000050 6,312.000 ROPER TECHNOLOGIES INC 1/23/2018 1/8/2018 1/23/2018 0.000000 2,603.70 2,603.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 78409V104 20180312S000110 13,286.000 S&P GLOBAL INC 3/12/2018 2/23/2018 3/12/2018 0.000000 6,643.00 6,643.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 78440X101 20180116S000210 900.000 SL GREEN REALTY CORP 1/16/2018 12/29/2017 1/16/2018 0.000000 731.25 731.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 78440X101 20180116S000230 5,160.000 SL GREEN REALTY CORP 1/16/2018 12/29/2017 1/16/2018 0.000000 4,192.50 4,192.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 80589M102 20180102S000200 8,775.000 SCANA CORP 1/2/2018 12/11/2017 1/1/2018 0.000000 5,374.69 5,374.69 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 806857108 20180112S000040 85,316.000 SCHLUMBERGER LTD 1/12/2018 12/5/2017 1/12/2018 0.000000 42,658.00 42,658.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 808513105 20180223S000070 73,576.000 CHARLES SCHWAB CORP/THE 2/23/2018 2/8/2018 2/23/2018 0.000000 7,357.60 7,357.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 811065101 20180312S000050 5,005.000 SCRIPPS NETWORKS INTERACTIVE I 3/12/2018 2/27/2018 3/10/2018 0.000000 1,501.50 1,501.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 81211K100 20180316S000140 9,398.000 SEALED AIR CORP 3/16/2018 3/1/2018 3/16/2018 0.000000 1,503.68 1,503.68 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 816851109 20180116S000040 15,483.000 SEMPRA ENERGY 1/16/2018 12/28/2017 1/15/2018 0.000000 12,734.77 12,734.77 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 824348106 20180309S000160 4,287.000 SHERWIN-WILLIAMS CO/THE 3/9/2018 2/23/2018 3/9/2018 0.000000 3,686.82 3,686.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 828806109 20180228S000220 19,168.000 SIMON PROPERTY GROUP INC 2/28/2018 2/13/2018 2/28/2018 0.000000 37,377.60 37,377.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 83088M102 20180315S000300 9,573.000 SKYWORKS SOLUTIONS INC 3/15/2018 2/21/2018 3/15/2018 0.000000 3,063.36 3,063.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 831865209 20180215S000300 8,992.000 AO SMITH CORP 2/15/2018 1/30/2018 2/15/2018 0.000000 1,618.56 1,618.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 832696405 20180301S000240 7,004.000 JM SMUCKER CO/THE 3/1/2018 2/8/2018 3/1/2018 0.000000 5,463.12 5,463.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 833034101 20180316S000170 2,970.000 SNAP-ON INC 3/16/2018 3/1/2018 3/16/2018 0.000000 2,435.40 2,435.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 842587107 20180306S000120 52,289.000 SOUTHERN CO/THE 3/6/2018 2/16/2018 3/6/2018 0.000000 30,327.62 30,327.62 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 842587107 20180306S000130 9,602.000 SOUTHERN CO/THE 3/6/2018 2/16/2018 3/6/2018 0.000000 5,569.16 5,569.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 844741108 20180104S000100 37,127.000 SOUTHWEST AIRLINES CO 1/4/2018 12/6/2017 1/4/2018 0.000000 4,640.88 4,640.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 844741108 20180328S000310 28,442.000 SOUTHWEST AIRLINES CO 3/28/2018 3/6/2018 3/28/2018 0.000000 3,555.25 3,555.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 854502101 20180320S000090 7,990.000 STANLEY BLACK & DECKER INC 3/20/2018 3/8/2018 3/20/2018 0.000000 5,033.70 5,033.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 855244109 20180223S000130 87,740.000 STARBUCKS CORP 2/23/2018 2/7/2018 2/23/2018 0.000000 26,322.00 26,322.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 857477103 20180117S000020 22,868.000 STATE STREET CORP 1/17/2018 12/29/2017 1/17/2018 0.000000 9,604.56 9,604.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 863667101 20180131S000130 19,847.000 STRYKER CORP 1/31/2018 12/28/2017 1/31/2018 0.000000 9,328.09 9,328.09 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 867914103 20180315S000320 24,801.000 SUNTRUST BANKS INC 3/15/2018 2/27/2018 3/15/2018 0.000000 9,920.40 9,920.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 871503108 20180314S000260 32,301.000 SYMANTEC CORP 3/14/2018 2/21/2018 3/14/2018 0.000000 2,422.58 2,422.58 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 87165B103 20180215S000220 45,364.000 SYNCHRONY FINANCIAL 2/15/2018 2/2/2018 2/15/2018 0.000000 6,804.60 6,804.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 871829107 20180126S000040 29,561.000 SYSCO CORP 1/26/2018 1/4/2018 1/26/2018 0.000000 10,641.96 10,641.96 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 872540109 20180308S000300 39,237.000 TJX COS INC/THE 3/8/2018 2/14/2018 3/8/2018 0.000000 12,261.56 12,261.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 876030107 20180102S000260 17,262.000 TAPESTRY INC 1/2/2018 12/7/2017 1/2/2018 0.000000 5,825.93 5,825.93 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 87612E106 20180312S000160 28,320.000 TARGET CORP 3/12/2018 2/20/2018 3/10/2018 0.000000 17,558.40 17,558.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 882508104 20180212S000050 60,777.000 TEXAS INSTRUMENTS INC 2/12/2018 1/30/2018 2/12/2018 0.000000 37,681.74 37,681.74 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 883203101 20180102S000060 16,436.000 TEXTRON INC 1/2/2018 12/14/2017 1/1/2018 0.000000 328.72 328.72 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 883556102 20180116S000060 24,021.000 THERMO FISHER SCIENTIFIC INC 1/16/2018 12/14/2017 1/15/2018 0.000000 3,603.15 3,603.15 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 88579Y101 20180312S000090 36,801.000 3M CO 3/12/2018 2/15/2018 3/12/2018 0.000000 50,049.36 50,049.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 886547108 20180110S000050 6,296.000 TIFFANY & CO 1/10/2018 12/19/2017 1/10/2018 0.000000 3,148.00 3,148.00 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX DV 887317303 20180201S000080 48,014.000 TIME WARNER INC 2/1/2018 1/9/2018 2/1/2018 0.000000 19,325.64 19,325.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 891027104 20180201S000030 6,621.000 TORCHMARK CORP 2/1/2018 1/4/2018 2/1/2018 0.000000 993.15 993.15 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 891906109 20180102S000280 10,317.000 TOTAL SYSTEM SERVICES INC 1/2/2018 12/20/2017 1/2/2018 0.000000 1,341.21 1,341.21 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 892356106 20180313S000120 6,542.000 TRACTOR SUPPLY CO 3/13/2018 2/23/2018 3/13/2018 0.000000 1,766.34 1,766.34 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 902494103 20180315S000130 15,505.000 TYSON FOODS INC 3/15/2018 2/28/2018 3/15/2018 0.000000 4,651.50 4,651.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 902653104 20180131S000140 16,500.000 UDR INC 1/31/2018 1/9/2018 1/31/2018 0.000000 5,115.00 5,115.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 902973304 20180116S000170 97,219.000 US BANCORP 1/16/2018 12/28/2017 1/16/2018 0.000000 29,165.70 29,165.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 911312106 20180307S000060 42,369.000 UNITED PARCEL SERVICE INC 3/7/2018 2/16/2018 3/7/2018 0.000000 38,555.79 38,555.79 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 913017109 20180312S000120 45,798.000 UNITED TECHNOLOGIES CORP 3/12/2018 2/15/2018 3/10/2018 0.000000 32,058.60 32,058.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 91324P102 20180320S000100 50,489.000 UNITEDHEALTH GROUP INC 3/20/2018 3/8/2018 3/20/2018 0.000000 37,866.75 37,866.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 913903100 20180315S000150 4,566.000 UNIVERSAL HEALTH SERVICES INC 3/15/2018 2/28/2018 3/15/2018 0.000000 456.60 456.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 91529Y106 20180216S000110 13,837.000 UNUM GROUP 2/16/2018 1/26/2018 2/16/2018 0.000000 3,182.51 3,182.51 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 918204108 20180319S000050 17,087.000 VF CORP 3/19/2018 3/8/2018 3/19/2018 0.000000 7,860.02 7,860.02 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 91913Y100 20180306S000140 26,984.000 VALERO ENERGY CORP 3/6/2018 2/12/2018 3/6/2018 0.000000 21,587.20 21,587.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 92276F100 20180112S000070 21,963.000 VENTAS INC 1/12/2018 12/29/2017 1/12/2018 0.000000 17,350.77 17,350.77 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 92343V104 20180201S000020 251,563.000 VERIZON COMMUNICATIONS INC 2/1/2018 1/9/2018 2/1/2018 0.000000 148,422.17 148,422.17 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 92553P201 20180102S000110 21,632.000 VIACOM INC 1/2/2018 12/14/2017 1/2/2018 0.000000 4,326.40 4,326.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 92826C839 20180306S000150 111,831.000 VISA INC 3/6/2018 2/15/2018 3/6/2018 0.000000 23,484.51 23,484.51 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 929042109 20180215S000190 10,632.000 VORNADO REALTY TRUST 2/15/2018 1/26/2018 2/15/2018 0.000000 6,698.16 6,698.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 929160109 20180309S000080 6,892.000 VULCAN MATERIALS CO 3/9/2018 2/22/2018 3/9/2018 0.000000 1,929.76 1,929.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 92939U106 20180301S000210 19,461.000 WEC ENERGY GROUP INC 3/1/2018 2/13/2018 3/1/2018 0.000000 10,752.20 10,752.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 931142103 20180102S000340 90,696.000 WAL-MART STORES INC 1/2/2018 12/7/2017 1/2/2018 0.000000 46,254.96 46,254.96 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 931427108 20180312S000080 53,540.000 WALGREENS BOOTS ALLIANCE INC 3/12/2018 2/14/2018 3/12/2018 0.000000 21,416.00 21,416.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 94106L109 20180323S000080 20,813.000 WASTE MANAGEMENT INC 3/23/2018 3/8/2018 3/23/2018 0.000000 9,678.05 9,678.05 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 949746101 20180301S000350 273,298.000 WELLS FARGO & CO 3/1/2018 2/1/2018 3/1/2018 0.000000 106,586.22 106,586.22 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 95040Q104 20180221S005070 22,839.000 WELLTOWER INC 2/21/2018 2/12/2018 2/21/2018 0.000000 19,869.93 19,869.93 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 958102105 20180116S000120 18,240.000 WESTERN DIGITAL CORP 1/16/2018 12/28/2017 1/16/2018 0.000000 9,120.00 9,120.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 96145D105 20180226S000060 15,701.000 WESTROCK CO 2/26/2018 2/15/2018 2/26/2018 0.000000 6,751.43 6,751.43 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 962166104 20180323S000090 39,327.000 WEYERHAEUSER CO 3/23/2018 3/1/2018 3/23/2018 0.000000 12,584.64 12,584.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 963320106 20180315S000440 106.000 WHIRLPOOL CORP 3/15/2018 3/1/2018 3/15/2018 0.000000 116.60 116.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 963320106 20180315S000450 3,638.000 WHIRLPOOL CORP 3/15/2018 3/1/2018 3/15/2018 0.000000 4,001.80 4,001.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 969457100 20180326S000020 43,074.000 WILLIAMS COS INC/THE 3/26/2018 3/8/2018 3/26/2018 0.000000 14,645.16 14,645.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 983134107 20180227S000160 4,944.000 WYNN RESORTS LTD 2/27/2018 2/14/2018 2/27/2018 0.000000 2,472.00 2,472.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 98389B100 20180122S000030 31,312.000 XCEL ENERGY INC 1/22/2018 12/27/2017 1/20/2018 0.000000 11,272.32 11,272.32 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 983919101 20180222S000180 15,476.000 XILINX INC 2/22/2018 2/6/2018 2/22/2018 0.000000 5,416.60 5,416.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 984121608 20180131S000120 13,165.000 XEROX CORP 1/31/2018 12/28/2017 1/31/2018 0.000000 3,291.25 3,291.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 98419M100 20180315S000140 11,075.000 XYLEM INC/NY 3/15/2018 2/14/2018 3/15/2018 0.000000 2,325.75 2,325.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 988498101 20180309S000130 20,781.000 YUM! BRANDS INC 3/9/2018 2/13/2018 3/9/2018 0.000000 7,481.16 7,481.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 98956P102 20180129S000060 12,486.000 ZIMMER BIOMET HOLDINGS INC 1/29/2018 12/28/2017 1/29/2018 0.000000 2,996.64 2,996.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 989701107 20180222S000190 12,318.000 ZIONS BANCORPORATION 2/22/2018 2/14/2018 2/22/2018 0.000000 2,463.60 2,463.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV 98978V103 20180301S000280 30,050.000 ZOETIS INC 3/1/2018 1/18/2018 3/1/2018 0.000000 3,786.30 3,786.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G0177J108 20180328S000380 17,328.000 ALLERGAN PLC 3/28/2018 2/27/2018 3/28/2018 0.000000 12,476.16 12,476.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G0408V102 20180215S000180 15,410.000 AON PLC 2/15/2018 1/31/2018 2/15/2018 0.000000 5,547.60 5,547.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G29183103 20180323S000070 22,955.000 EATON CORP PLC 3/23/2018 3/9/2018 3/23/2018 0.000000 15,150.30 15,150.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G3223R108 20180321S000070 2,140.000 EVEREST RE GROUP LTD 3/21/2018 3/6/2018 3/21/2018 0.000000 2,782.00 2,782.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G491BT108 20180302S000200 25,103.000 INVESCO LTD 3/2/2018 2/14/2018 3/2/2018 0.000000 7,279.87 7,279.87 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G51502105 20180116S000250 57,601.000 JOHNSON CONTROLS INTERNATIONAL 1/12/2018 12/15/2017 1/12/2018 0.000000 14,976.26 14,976.26 0.00

Transaction Detail
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KR2F19020002 KR2F19020002: S&P 500 INDEX DV G5960L103 20180122S000040 83,472.000 MEDTRONIC PLC 1/19/2018 12/28/2017 1/19/2018 0.000000 38,397.12 38,397.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G6095L109 20180214S000190 16,394.000 APTIV PLC 2/14/2018 2/2/2018 2/14/2018 0.000000 3,606.68 3,606.68 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G6518L108 20180321S000090 13,640.000 NIELSEN HOLDINGS PLC 3/21/2018 3/6/2018 3/21/2018 0.000000 4,637.60 4,637.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G6518L108 20180321S000110 3,803.000 NIELSEN HOLDINGS PLC 3/21/2018 3/6/2018 3/21/2018 0.000000 1,293.02 1,293.02 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G7945M107 20180103S000110 17,841.000 SEAGATE TECHNOLOGY PLC 1/3/2018 12/19/2017 1/3/2018 0.000000 11,239.83 11,239.83 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G7S00T104 20180209S000090 10,184.000 PENTAIR PLC 2/9/2018 1/25/2018 2/9/2018 0.000000 3,564.40 3,564.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G81276100 20180306A000160 0.000 SIGNET JEWELERS LTD 3/3/2018 2/1/2018 3/3/2018 0.000000 1,155.68 1,155.68 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G96629103 20180116S000110 8,142.000 WILLIS TOWERS WATSON PLC 1/16/2018 12/28/2017 1/16/2018 0.000000 4,315.26 4,315.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G97822103 20180320S003390 6,824.000 PERRIGO CO PLC 3/20/2018 3/1/2018 3/20/2018 0.000000 1,296.56 1,296.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV G98294104 20180102S000150 16,053.000 XL GROUP LTD 1/2/2018 12/14/2017 1/2/2018 0.000000 3,531.66 3,531.66 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV H1467J104 20180119S000040 28,627.000 CHUBB LTD 1/19/2018 12/28/2017 1/19/2018 0.000000 20,325.17 20,325.17 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV H84989104 20180309S000190 18,320.000 TE CONNECTIVITY LTD 3/9/2018 2/22/2018 3/9/2018 0.000000 7,328.00 7,328.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV N53745100 20180312S000140 16,852.000 LYONDELLBASELL INDUSTRIES NV 3/12/2018 3/2/2018 3/12/2018 0.000000 16,852.00 16,852.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV V7780T103 20180105S000030 10,562.000 ROYAL CARIBBEAN CRUISES LTD 1/5/2018 12/20/2017 1/5/2018 0.000000 6,337.20 6,337.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX DV Y09827109 20180329S000280 21,423.000 BROADCOM LTD 3/29/2018 3/21/2018 3/29/2018 0.000000 37,490.25 37,490.25 0.00

INTEREST 0.000 9,617.68 9,617.68 0.00

U.S. DOLLAR 0.000 9,617.68 9,617.68 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX IT 996085619 20180103S000080 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/3/2018 1/3/2018 1/1/2018 0.000000 2,554.52 2,554.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX IT 996085619 20180202S000080 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 2/2/2018 2/2/2018 2/1/2018 0.000000 3,262.03 3,262.03 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX IT 996085619 20180302S000230 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/2/2018 3/2/2018 3/1/2018 0.000000 2,972.03 2,972.03 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CD NA9123459 20180102S000300 0.000 CR INTEREST-ACCOUNT 9565998400 1/1/2018 12/29/2017 12/29/2017 0.000000 0.31 0.31 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CD NA9123459 20180201S000180 0.000 CR INTEREST-ACCOUNT 9565998400 2/1/2018 1/31/2018 1/31/2018 0.000000 11.61 11.61 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CD NA9123459 20180202S000090 0.000 CAP CR INTEREST-ACC 9565998400 2/1/2018 2/1/2018 2/1/2018 0.000000 0.90 0.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CD NA9123459 20180301S000400 0.000 CR INTEREST-ACCOUNT 9565998400 3/1/2018 2/28/2018 2/28/2018 0.000000 0.20 0.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CD 786CVR209 20180227A000170 0.000 INTEREST RECEIVED ON SHARES
CALLE.. 2/27/2018 2/27/2018 0.000000 816.08 816.08 0.00

INTEREST ACCRUAL 4,445,252.730 0.00 9.15 0.00

U.S. DOLLAR 4,445,252.730 0.00 9.15 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX IA 996085619 20180103A000100 1,796,766.710 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 12/31/2017 12/31/2017 1/1/2018 0.000000 0.00 4.43 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX IA 996085619 20180202A000100 2,648,486.020 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/31/2018 1/31/2018 2/1/2018 0.000000 0.00 4.72 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 20180214A000240 0.000 DECEMBER JNL BACKOUT GL
ACCT:(7104.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -60,945.84 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180214A000270 0.000 DEC BNY SL REBATES GL ACCT:(71042C) 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 52,920.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180314A000420 0.000 JANUARY JNL BACKOUT GL
ACCT:(71042C) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -52,920.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180314A000450 0.000 FEB BNY SL REBATES GL ACCT:(71042C) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 43,022.46 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180413A000240 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(7104.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -43,022.46 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180413A000270 0.000 MAR BNY SL REBATES GL ACCT:(71042C) 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 49,578.85 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180319A000170 0.000 REVERSE CASH AND STOCK MERGER
GL.. 3/8/2018 3/8/2018 3/8/2018 0.000000 0.00 -329,429.10 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 067383109 20180105A000060 0.000 TO REVERSE 12/29 JNL GL ACCT:(120080) 1/2/2018 1/2/2018 1/2/2018 0.000000 0.00 -1,002,070.35 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 811065101 20180308A000500 0.000 CASH STOCK MERGER GL ACCT:(120080) 3/8/2018 3/8/2018 3/8/2018 0.000000 0.00 329,429.10 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180214A000230 0.000 DECEMBER JNL BACKOUT GL
ACCT:(2203.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 1,811.97 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180214A000260 0.000 JAN BNY SL BANK FEES GL
ACCT:(220390) 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -1,496.18 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180314A000410 0.000 JANUARY JNL BACKOUT GL
ACCT:(220390) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 1,496.18 0.00

Transaction Detail

S&P 500 INDEX - KR2F19020002 Period :  1/1/2018 to 3/31/2018
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KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180314A000440 0.000 FEB BNY SL BANK FEES GL
ACCT:(220390) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -1,441.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180413A000230 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(2203.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 1,441.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180413A000260 0.000 MAR BNY SL BANK FEES GL
ACCT:(220390) 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -1,922.87 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180214A000240 0.000 DECEMBER JNL BACKOUT GL
ACCT:(2203.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 60,945.84 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180214A000270 0.000 DEC BNY SL REBATES GL ACCT:(220391) 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -52,920.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180314A000420 0.000 JANUARY JNL BACKOUT GL
ACCT:(220391) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 52,920.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180314A000450 0.000 FEB BNY SL REBATES GL ACCT:(220391) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -43,022.46 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180413A000240 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(2203.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 43,022.46 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180413A000270 0.000 MAR BNY SL REBATES GL ACCT:(220391) 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -49,578.85 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180319A000170 0.000 REVERSE CASH AND STOCK MERGER
GL.. 3/8/2018 3/8/2018 3/8/2018 0.000000 0.00 329,429.10 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 067383109 20180105A000060 0.000 TO REVERSE 12/29 JNL GL ACCT:(642000) 1/2/2018 1/2/2018 1/2/2018 0.000000 0.00 1,002,070.35 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 811065101 20180308A000500 0.000 CASH STOCK MERGER GL ACCT:(642000) 3/8/2018 3/8/2018 3/8/2018 0.000000 0.00 -329,429.10 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180214A000220 0.000 DECEMBER JNL BACKOUT GL
ACCT:(1203.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -73,042.95 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180214A000250 0.000 JAN BNY SL GROSS EARN GL
ACCT:(1203.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 62,908.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180314A000400 0.000 JANUARY JNL BACKOUT GL
ACCT:(120350) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -62,908.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180314A000430 0.000 FEB BNY SL GROSS EARN GL
ACCT:(1203.. 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 52,644.14 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180413A000220 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(1203.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -52,644.14 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180413A000250 0.000 MAR BNY SL GROSS EARN GL
ACCT:(1203.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 62,412.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180214A000230 0.000 DECEMBER JNL BACKOUT GL
ACCT:(7104.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -1,811.97 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180214A000260 0.000 JAN BNY SL BANK FEES GL
ACCT:(710480) 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 1,496.18 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180314A000410 0.000 JANUARY JNL BACKOUT GL
ACCT:(710480) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -1,496.18 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180314A000440 0.000 FEB BNY SL BANK FEES GL
ACCT:(710480) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 1,441.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180413A000230 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(7104.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -1,441.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180413A000260 0.000 MAR BNY SL BANK FEES GL
ACCT:(710480) 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 1,922.87 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180214A000220 0.000 DECEMBER JNL BACKOUT GL
ACCT:(6250.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 73,042.95 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180214A000250 0.000 JAN BNY SL GROSS EARN GL
ACCT:(6250.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -62,908.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180314A000400 0.000 JANUARY JNL BACKOUT GL
ACCT:(625050) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 62,908.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180314A000430 0.000 FEB BNY SL GROSS EARN GL
ACCT:(6250.. 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -52,644.14 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180413A000220 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(6250.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 52,644.14 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX JNL 20180413A000250 0.000 MAR BNY SL GROSS EARN GL
ACCT:(6250.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -62,412.28 0.00

MISCELLANEOUS ACTIVITY -0.904 -9.86 24.76 -9.86

U.S. DOLLAR -0.904 -9.86 24.76 -9.86

KR2F19020002 KR2F19020002: S&P 500 INDEX CD 067383109 20180111S000110 0.000 Cash in Lieu of Fractional Sha CR BARD INC 1/10/2018 1/10/2018 0.000000 24.93 24.93 24.93

KR2F19020002 KR2F19020002: S&P 500 INDEX CDC 067383109 20180111S000110 0.000 Cash in Lieu of Fractional Sha CR BARD INC 1/10/2018 1/19/2018 0.000000 -24.93 -24.93 -24.93

KR2F19020002 KR2F19020002: S&P 500 INDEX CD 067383109 20180119S000080 0.000 Cash in Lieu of Fractional Sha CR BARD INC 1/19/2018 1/19/2018 0.000000 24.76 24.76 24.76

KR2F19020002 KR2F19020002: S&P 500 INDEX SW 075887109 20180103A000090 -0.113 FRACTIONS BECTON DICKINSON AND CO 12/29/2017 12/29/2017 12/29/2017 0.000000 -14.31 0.00 -14.31

KR2F19020002 KR2F19020002: S&P 500 INDEX SW 115637209 20180302A000220 -1.500 FRACTIONS BROWN-FORMAN CORP 3/1/2018 3/1/2018 3/1/2018 0.000000 -39.40 0.00 -39.40

KR2F19020002 KR2F19020002: S&P 500 INDEX SWC 115637209 20180302A000220 1.500 BROWN-FORMAN CORP 3/1/2018 3/1/2018 3/1/2018 0.000000 39.40 0.00 39.40

KR2F19020002 KR2F19020002: S&P 500 INDEX SW 115637209 20180314A000320 -0.500 FRACTIONS BROWN-FORMAN CORP 3/5/2018 3/5/2018 3/5/2018 0.000000 -13.13 0.00 -13.13

Transaction Detail
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KR2F19020002 KR2F19020002: S&P 500 INDEX SW 25470F302 20180314A000300 -0.291 FRACTIONS DISCOVERY
COMMUNICATIO.. 3/7/2018 3/7/2018 3/7/2018 0.000000 -7.18 0.00 -7.18

PURCHASES 6,305,964.650 14,120,314.58 -
14,120,314.58 0.00

U.S. DOLLAR 6,305,964.650 14,120,314.58 -
14,120,314.58 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180103S000120 1,097,455.180 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/3/2018 1/3/2018 1/3/2018 1.000000 1,097,455.18 -1,097,455.18 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180104S000130 48,309.390 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/4/2018 1/4/2018 1/4/2018 1.000000 48,309.39 -48,309.39 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180105S000070 19,493.820 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/5/2018 1/5/2018 1/5/2018 1.000000 19,493.82 -19,493.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180109S000120 8,529.600 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/9/2018 1/9/2018 1/9/2018 1.000000 8,529.60 -8,529.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180110S000080 108,795.480 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/10/2018 1/10/2018 1/10/2018 1.000000 108,795.48 -108,795.48 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180111S000120 197,812.810 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/11/2018 1/11/2018 1/11/2018 1.000000 197,812.81 -197,812.81 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180112S000130 98,997.230 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/12/2018 1/12/2018 1/12/2018 1.000000 98,997.23 -98,997.23 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180117S000040 13,884.410 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/17/2018 1/17/2018 1/17/2018 1.000000 13,884.41 -13,884.41 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180118S000080 7,207.230 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/18/2018 1/18/2018 1/18/2018 1.000000 7,207.23 -7,207.23 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180119S000060 21,855.810 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/19/2018 1/19/2018 1/19/2018 1.000000 21,855.81 -21,855.81 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180123S000070 6,780.600 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/23/2018 1/23/2018 1/23/2018 1.000000 6,780.60 -6,780.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180124S000070 179,474.450 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/24/2018 1/24/2018 1/24/2018 1.000000 179,474.45 -179,474.45 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180125S000050 65,183.840 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/25/2018 1/25/2018 1/25/2018 1.000000 65,183.84 -65,183.84 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180126S000100 45,455.900 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/26/2018 1/26/2018 1/26/2018 1.000000 45,455.90 -45,455.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180130S000100 7,612.800 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/30/2018 1/30/2018 1/30/2018 1.000000 7,612.80 -7,612.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180131S000190 165,237.260 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/31/2018 1/31/2018 1/31/2018 1.000000 165,237.26 -165,237.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180201S000190 451,263.850 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/1/2018 2/1/2018 2/1/2018 1.000000 451,263.85 -451,263.85 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180202S000110 36,867.500 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/2/2018 2/2/2018 2/2/2018 1.000000 36,867.50 -36,867.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180207S000060 22,767.630 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/7/2018 2/7/2018 2/7/2018 1.000000 22,767.63 -22,767.63 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180209S000210 118,510.810 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/9/2018 2/9/2018 2/9/2018 1.000000 118,510.81 -118,510.81 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180214S000320 21,813.330 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/14/2018 2/14/2018 2/14/2018 1.000000 21,813.33 -21,813.33 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180215S000370 539,823.700 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/15/2018 2/15/2018 2/15/2018 1.000000 539,823.70 -539,823.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180216S000130 7,935.230 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/16/2018 2/16/2018 2/16/2018 1.000000 7,935.23 -7,935.23 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180222S000200 13,752.950 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/22/2018 2/22/2018 2/22/2018 1.000000 13,752.95 -13,752.95 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180223S000140 105,631.480 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/23/2018 2/23/2018 2/23/2018 1.000000 105,631.48 -105,631.48 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180227S000310 25,025.750 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/27/2018 2/27/2018 2/27/2018 1.000000 25,025.75 -25,025.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180228S000240 69,697.480 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/28/2018 2/28/2018 2/28/2018 1.000000 69,697.48 -69,697.48 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180301S000520 533,992.360 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/1/2018 3/1/2018 3/1/2018 1.000000 533,992.36 -533,992.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180302S000240 111,970.880 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/2/2018 3/2/2018 3/2/2018 1.000000 111,970.88 -111,970.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180306S000170 91,968.440 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/6/2018 3/6/2018 3/6/2018 1.000000 91,968.44 -91,968.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180307S000070 38,555.790 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/7/2018 3/7/2018 3/7/2018 1.000000 38,555.79 -38,555.79 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180308S000350 298,587.940 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/8/2018 3/8/2018 3/8/2018 1.000000 298,587.94 -298,587.94 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180309S000220 356,031.670 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/9/2018 3/9/2018 3/9/2018 1.000000 356,031.67 -356,031.67 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180314S000350 339,012.880 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/14/2018 3/14/2018 3/14/2018 1.000000 339,012.88 -339,012.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180315S000460 269,365.010 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/15/2018 3/15/2018 3/15/2018 1.000000 269,365.01 -269,365.01 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180316S000200 103,224.920 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/16/2018 3/16/2018 3/16/2018 1.000000 103,224.92 -103,224.92 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180320S000200 88,958.590 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/20/2018 3/20/2018 3/20/2018 1.000000 88,958.59 -88,958.59 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180321S000140 84,120.310 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/21/2018 3/21/2018 3/21/2018 1.000000 84,120.31 -84,120.31 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180322S005160 68,619.150 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/22/2018 3/22/2018 3/22/2018 1.000000 68,619.15 -68,619.15 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180323S000100 118,190.130 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/23/2018 3/23/2018 3/23/2018 1.000000 118,190.13 -118,190.13 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180328S000360 30,513.530 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/28/2018 3/28/2018 3/28/2018 1.000000 30,513.53 -30,513.53 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 996085619 20180329S000290 201,537.530 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/29/2018 3/29/2018 3/29/2018 1.000000 201,537.53 -201,537.53 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 00130H105 20180320S001350 64.000 AES CORP/VA 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 10.800000 691.25 -691.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 00206R102 20180320S000360 540.000 AT&T INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 36.730000 19,835.69 -19,835.69 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 002824100 20180320S000650 153.000 ABBOTT LABORATORIES 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 62.480000 9,560.16 -9,560.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 00287Y109 20180320S000700 140.000 ABBVIE INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 112.900000 15,807.19 -15,807.19 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 00507V109 20180320S000580 199.000 ACTIVISION BLIZZARD INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 71.340000 14,197.72 -14,197.72 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 00508Y102 20180320S003270 4.000 ACUITY BRANDS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 149.170000 596.72 -596.72 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 00751Y106 20180320S003030 11.000 ADVANCE AUTO PARTS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 116.390000 1,280.39 -1,280.39 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 007903107 20180320S000490 264.000 ADVANCED MICRO DEVICES INC
30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 11.410000 3,012.47 -3,012.47 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 00817Y108 20180320S001160 73.000 AETNA INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 172.290000 12,578.11 -12,578.11 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 00846U101 20180320S001090 75.000 AGILENT TECHNOLOGIES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 69.770000 5,233.14 -5,233.14 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 009158106 20180320S001210 70.000 AIR PRODUCTS & CHEMICALS INC
306229.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 167.180000 11,703.48 -11,703.48 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 00971T101 20180320S001400 61.000 AKAMAI TECHNOLOGIES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 72.540000 4,425.27 -4,425.27 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 011659109 20180320S003180 8.000 ALASKA AIR GROUP INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 65.390000 523.16 -523.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 012653101 20180320S002740 17.000 ALBEMARLE CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 96.960000 1,648.44 -1,648.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 015271109 20180320S003000 12.000 ALEXANDRIA REAL ESTATE EQUITIE
3062.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 127.360000 1,528.43 -1,528.43 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 016255101 20180216S000160 304.. 3,760.000 ALIGN TECHNOLOGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 253.850000 954,547.59 -954,547.59 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 016255101 20180320S003280 4.000 ALIGN TECHNOLOGY INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 266.920000 1,067.76 -1,067.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 018581108 20180320S002880 14.000 ALLIANCE DATA SYSTEMS CORP
30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 230.090000 3,221.50 -3,221.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 018802108 20180320S002220 28.000 ALLIANT ENERGY CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 39.840000 1,115.60 -1,115.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 02079K107 20180320S000630 157.000 ALPHABET INC-CL C 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 1,099.000000 172,555.94 -172,555.94 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 02079K305 20180320S001600 50.000 ALPHABET INC-CL A 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 1,098.400000 54,924.12 -54,924.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 023135106 20180320S000730 132.000 AMAZON.COM INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 1,550.340000 204,660.23 -204,660.23 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 023608102 20180320S002500 22.000 AMEREN CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 55.280000 1,216.25 -1,216.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 025537101 20180320S001550 52.000 AMERICAN ELECTRIC POWER CO INC
306.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 67.210000 3,495.18 -3,495.18 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 025816109 20180320S001360 63.000 AMERICAN EXPRESS CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 95.350000 6,007.50 -6,007.50 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 026874784 20180320S001020 79.000 AMERICAN INTERNATIONAL GROUP I
306.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 54.680000 4,320.04 -4,320.04 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 03027X100 20180320S000330 664.000 AMERICAN TOWER CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 145.690000 96,745.42 -96,745.42 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 030420103 20180320S002330 25.000 AMERICAN WATER WORKS CO INC
30622.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 81.510000 2,037.90 -2,037.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 03073E105 20180320S001100 75.000 AMERISOURCEBERGEN CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 92.880000 6,966.52 -6,966.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 031100100 20180320S002110 32.000 AMETEK INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 78.200000 2,502.59 -2,502.59 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 032095101 20180320S001990 35.000 AMPHENOL CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 91.690000 3,209.39 -3,209.39 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 032511107 20180320S001630 48.000 ANADARKO PETROLEUM CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 57.640000 2,766.93 -2,766.93 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX B 032654105 20180320S000920 93.000 ANALOG DEVICES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 93.510000 8,697.08 -8,697.08 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 037411105 20180320S001420 60.000 APACHE CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 35.900000 2,154.16 -2,154.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 03748R101 20180320S002160 30.000 APARTMENT INVESTMENT & MANAGEM
3.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 40.470000 1,214.19 -1,214.19 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 039483102 20180320S001610 49.000 ARCHER-DANIELS-MIDLAND CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 43.140000 2,114.02 -2,114.02 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 03965L100 20180320S000840 104.000 ARCONIC INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 24.070000 2,503.47 -2,503.47 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 052769106 20180320S001110 75.000 AUTODESK INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 134.500000 10,088.26 -10,088.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 053015103 20180320S002260 27.000 AUTOMATIC DATA PROCESSING INC
3062.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 114.990000 3,104.96 -3,104.96 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 053484101 20180320S003010 12.000 AVALONBAY COMMUNITIES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 164.950000 1,979.55 -1,979.55 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 058498106 20180320S002140 31.000 BALL CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 40.280000 1,248.77 -1,248.77 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 075887109 20180320S000940 89.000 BECTON DICKINSON AND CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 220.250000 19,603.72 -19,603.72 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 084670702 20180320S000600 180.000 BERKSHIRE HATHAWAY INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 204.570000 36,825.36 -36,825.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 086516101 20180320S002440 23.000 BEST BUY CO INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 68.370000 1,572.63 -1,572.63 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 09062X103 20180320S002340 25.000 BIOGEN INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 278.660000 6,967.02 -6,967.02 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 09247X101 20180320S002290 26.000 BLACKROCK INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 557.540000 14,497.13 -14,497.13 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 093671105 20180320S002710 18.000 H&R BLOCK INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 26.100000 469.84 -469.84 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 09857L108 20180320S003290 4.000 BOOKING HOLDINGS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 2,139.450000 8,558.44 -8,558.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 099724106 20180320S003320 3.000 BORGWARNER INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 50.720000 152.17 -152.17 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 101121101 20180320S002830 15.000 BOSTON PROPERTIES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 126.760000 1,901.54 -1,901.54 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 101137107 20180320S000550 210.000 BOSTON SCIENTIFIC CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 27.710000 5,819.54 -5,819.54 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 10922N103 20180320S003110 9.000 BRIGHTHOUSE FINANCIAL INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 53.400000 480.64 -480.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 115637209 20180320S000300 897.000 BROWN-FORMAN CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 54.770000 49,132.37 -49,132.37 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 12504L109 20180320S002210 29.000 CBRE GROUP INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 47.490000 1,377.31 -1,377.31 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 125269100 20180320S002550 21.000 CF INDUSTRIES HOLDINGS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 37.860000 795.12 -795.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 12541W209 20180320S002170 30.000 CH ROBINSON WORLDWIDE INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 92.870000 2,786.31 -2,786.31 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 12572Q105 20180320S002010 35.000 CME GROUP INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 164.290000 5,750.58 -5,750.58 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 125896100 20180320S001690 46.000 CMS ENERGY CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 44.000000 2,024.15 -2,024.15 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 12650T104 20180320S002510 22.000 CSRA INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 41.400000 910.87 -910.87 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 126650100 20180320S000610 169.000 CVS HEALTH CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 63.990000 10,815.12 -10,815.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 127387108 20180320S001570 51.000 CADENCE DESIGN SYSTEMS INC
30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 38.230000 1,949.88 -1,949.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 134429109 20180320S002650 19.000 CAMPBELL SOUP CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 43.720000 830.74 -830.74 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 14040H105 20180320S000780 123.000 CAPITAL ONE FINANCIAL CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 98.940000 12,170.53 -12,170.53 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 14149Y108 20180320S002060 33.000 CARDINAL HEALTH INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 70.050000 2,311.82 -2,311.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 149123101 20180320S000590 193.000 CATERPILLAR INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 153.000000 29,531.21 -29,531.21 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 15135B101 20180320S001270 68.000 CENTENE CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 104.430000 7,101.77 -7,101.77 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 15189T107 20180320S001940 38.000 CENTERPOINT ENERGY INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 26.930000 1,023.42 -1,023.42 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 156700106 20180320S000980 85.000 CENTURYLINK INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 16.730000 1,422.16 -1,422.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 156782104 20180320S001960 37.000 CERNER CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 60.550000 2,240.52 -2,240.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 166764100 20180320S000320 734.000 CHEVRON CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 114.840000 84,298.88 -84,298.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 171798101 20180320S002670 18.000 CIMAREX ENERGY CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 92.600000 1,666.93 -1,666.93 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 172062101 20180320S003120 9.000 CINCINNATI FINANCIAL CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 74.790000 673.16 -673.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 172908105 20180320S002780 16.000 CINTAS CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 173.170000 2,770.93 -2,770.93 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 189054109 20180320S002000 35.000 CLOROX CO/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 128.800000 4,508.34 -4,508.34 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 191216100 20180320S000350 584.000 COCA-COLA CO/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 43.350000 25,318.30 -25,318.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 20605P101 20180320S002120 32.000 CONCHO RESOURCES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 147.480000 4,719.71 -4,719.71 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 209115104 20180320S001740 44.000 CONSOLIDATED EDISON INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 77.080000 3,391.77 -3,391.77 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 216648402 20180320S003190 8.000 COOPER COS INC/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 233.710000 1,869.82 -1,869.82 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX B 219350105 20180320S001050 76.000 CORNING INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 29.000000 2,204.17 -2,204.17 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 22160K105 20180320S000670 149.000 COSTCO WHOLESALE CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 185.100000 27,581.97 -27,581.97 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 222070203 20180320S001820 41.000 COTY INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 18.640000 764.30 -764.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 22822V101 20180320S000370 474.000 CROWN CASTLE INTERNATIONAL COR
30.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 108.340000 51,357.01 -51,357.01 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 23331A109 20180320S001190 72.000 DR HORTON INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 43.580000 3,138.00 -3,138.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 233331107 20180320S002790 16.000 DTE ENERGY CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 102.290000 1,636.76 -1,636.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 23355L106 20180320S002350 25.000 DXC TECHNOLOGY CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 105.800000 2,645.20 -2,645.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 235851102 20180320S000680 144.000 DANAHER CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 100.310000 14,445.72 -14,445.72 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 237194105 20180320S003300 4.000 DARDEN RESTAURANTS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 94.690000 378.79 -378.79 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 244199105 20180320S000530 233.000 DEERE & CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 160.200000 37,329.40 -37,329.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 24906P109 20180320S002610 20.000 DENTSPLY SIRONA INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 55.650000 1,113.08 -1,113.08 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 25179M103 20180320S001030 77.000 DEVON ENERGY CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 31.550000 2,429.53 -2,429.53 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 253868103 20180320S002680 18.000 DIGITAL REALTY TRUST INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 104.820000 1,886.90 -1,886.90 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 25470F104 20180320S000880 97.000 DISCOVERY COMMUNICATIONS INC
3062.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 22.960000 2,227.29 -2,227.29 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 25470F302 20180320S001560 52.000 DISCOVERY COMMUNICATIONS INC
3062.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 21.230000 1,104.04 -1,104.04 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 25470M109 20180320S002300 26.000 DISH NETWORK CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 39.760000 1,033.84 -1,033.84 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 256746108 20180320S002560 21.000 DOLLAR TREE INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 94.490000 1,984.44 -1,984.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 25746U109 20180320S000380 474.000 DOMINION ENERGY INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 68.860000 32,642.09 -32,642.09 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 26078J100 20180320S000560 206.000 DOWDUPONT INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 66.920000 13,786.55 -13,786.55 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 264411505 20180320S001060 76.000 DUKE REALTY CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 26.110000 1,984.51 -1,984.51 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 26441C204 20180320S001170 73.000 DUKE ENERGY CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 77.020000 5,622.88 -5,622.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 26875P101 20180320S001180 73.000 EOG RESOURCES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 99.430000 7,258.93 -7,258.93 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 26884L109 20180320S002570 21.000 EQT CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 49.010000 1,029.29 -1,029.29 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 278865100 20180320S002620 20.000 ECOLAB INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 136.480000 2,729.80 -2,729.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 281020107 20180320S002230 28.000 EDISON INTERNATIONAL 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 64.100000 1,794.93 -1,794.93 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 29364G103 20180320S001780 43.000 ENTERGY CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 78.360000 3,369.73 -3,369.73 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 29414D100 20180320S003040 11.000 ENVISION HEALTHCARE CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 38.120000 419.35 -419.35 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 294429105 20180320S003050 11.000 EQUIFAX INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 122.730000 1,350.13 -1,350.13 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 29444U700 20180320S001440 59.000 EQUINIX INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 411.320000 24,269.70 -24,269.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 29476L107 20180320S001280 68.000 EQUITY RESIDENTIAL 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 60.360000 4,104.79 -4,104.79 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 297178105 20180320S003250 5.000 ESSEX PROPERTY TRUST INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 240.400000 1,202.09 -1,202.09 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 30040W108 20180320S002240 28.000 EVERSOURCE ENERGY 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 58.080000 1,626.36 -1,626.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 30161N101 20180320S000450 342.000 EXELON CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 38.290000 13,096.16 -13,096.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 30225T102 20180320S002700 18.000 EXTRA SPACE STORAGE INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 85.340000 1,536.24 -1,536.24 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 30231G102 20180320S000440 373.000 EXXON MOBIL CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 74.380000 27,745.82 -27,745.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 302445101 20180320S002180 30.000 FLIR SYSTEMS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 49.460000 1,483.91 -1,483.91 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 302491303 20180320S002840 15.000 FMC CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 81.630000 1,224.54 -1,224.54 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 30303M102 20180320S000310 791.000 FACEBOOK INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 167.500000 132,502.44 -132,502.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 311900104 20180320S001890 39.000 FASTENAL CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 57.480000 2,241.89 -2,241.89 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 313747206 20180320S001870 40.000 FEDERAL REALTY INVESTMENT TRUS
306.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 116.510000 4,660.75 -4,660.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 31428X106 20180320S003130 9.000 FEDEX CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 251.680000 2,265.29 -2,265.29 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 337932107 20180320S001240 69.000 FIRSTENERGY CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 33.820000 2,333.76 -2,333.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 343412102 20180320S002970 13.000 FLUOR CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 57.220000 743.92 -743.92 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 34354P105 20180320S002630 20.000 FLOWSERVE CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 44.200000 884.07 -884.07 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 345370860 20180320S000420 398.000 FORD MOTOR CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 11.050000 4,398.23 -4,398.23 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 34959J108 20180320S001620 49.000 FORTIVE CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 78.100000 3,827.19 -3,827.19 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX B 35671D857 20180320S000740 131.000 FREEPORT-MCMORAN INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 18.200000 2,384.38 -2,384.38 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 36174X101 20180320S000400 436.000 GGP INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 21.610000 9,422.67 -9,422.67 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 363576109 20180320S001640 48.000 ARTHUR J GALLAGHER & CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 70.800000 3,398.65 -3,398.65 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 364760108 20180320S002400 24.000 GAP INC/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 32.140000 771.42 -771.42 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 366651107 20180320S002750 17.000 GARTNER INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 123.700000 2,103.06 -2,103.06 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 369604103 20180320S000280 1,310.000 GENERAL ELECTRIC CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 14.090000 18,459.28 -18,459.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 370334104 20180320S000960 87.000 GENERAL MILLS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 50.340000 4,379.91 -4,379.91 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 372460105 20180320S002660 19.000 GENUINE PARTS CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 90.840000 1,726.09 -1,726.09 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 375558103 20180320S000480 308.000 GILEAD SCIENCES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 77.380000 23,834.83 -23,834.83 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 37940X102 20180320S002890 14.000 GLOBAL PAYMENTS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 116.720000 1,634.20 -1,634.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 38141G104 20180320S000620 161.000 GOLDMAN SACHS GROUP INC/THE
30622.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 263.290000 42,392.87 -42,392.87 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 40414L109 20180320S001450 58.000 HCP INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 23.040000 1,336.42 -1,336.42 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 406216101 20180320S001040 77.000 HALLIBURTON CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 44.910000 3,458.33 -3,458.33 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 412822108 20180320S002580 21.000 HARLEY-DAVIDSON INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 43.540000 914.41 -914.41 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 416515104 20180320S001710 45.000 HARTFORD FINANCIAL SERVICES GR
306.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 53.680000 2,415.78 -2,415.78 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 423452101 20180320S002410 24.000 HELMERICH & PAYNE INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 65.100000 1,562.52 -1,562.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 427866108 20180320S003360 2.000 HERSHEY CO/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 100.270000 200.56 -200.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 43300A203 20180320S002720 18.000 HILTON WORLDWIDE HOLDINGS INC
3062.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 81.610000 1,469.09 -1,469.09 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 436440101 20180320S001250 69.000 HOLOGIC INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 37.950000 2,618.75 -2,618.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 437076102 20180320S000850 103.000 HOME DEPOT INC/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 177.640000 18,298.29 -18,298.29 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 440452100 20180320S001220 70.000 HORMEL FOODS CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 33.660000 2,356.38 -2,356.38 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 445658107 20180320S003200 8.000 JB HUNT TRANSPORT SERVICES INC
306.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 121.040000 968.39 -968.39 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 446150104 20180320S000290 1,212.000 HUNTINGTON BANCSHARES INC/OH
3062.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 15.980000 19,369.21 -19,369.21 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 446413106 20180216S000170 304.. 2,366.000 HUNTINGTON INGALLS INDUSTRIES UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 262.760000 621,736.79 -621,736.79 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 446413106 20180320S003310 4.000 HUNTINGTON INGALLS INDUSTRIES
3062.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 254.100000 1,016.48 -1,016.48 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 44980X109 20180320S000260 1,975.000 IPG PHOTONICS CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 248.560000 490,942.82 -490,942.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 45168D104 20180320S003330 3.000 IDEXX LABORATORIES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 199.960000 599.92 -599.92 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 452327109 20180320S001340 65.000 ILLUMINA INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 249.620000 16,226.52 -16,226.52 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 45337C102 20180320S001800 42.000 INCYTE CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 86.500000 3,633.27 -3,633.27 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 458140100 20180320S000410 411.000 INTEL CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 50.880000 20,913.25 -20,913.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 459506101 20180320S003260 5.000 INTERNATIONAL FLAVORS & FRAGRA
306.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 138.010000 690.10 -690.10 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 460146103 20180320S001900 39.000 INTERNATIONAL PAPER CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 53.510000 2,087.05 -2,087.05 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 461202103 20180320S001720 45.000 INTUIT INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 176.140000 7,926.89 -7,926.89 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 46120E602 20180320S002450 23.000 INTUITIVE SURGICAL INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 428.740000 9,861.76 -9,861.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 46266C105 20180320S002460 23.000 IQVIA HOLDINGS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 104.570000 2,405.29 -2,405.29 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 46284V101 20180320S002360 25.000 IRON MOUNTAIN INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 31.470000 786.81 -786.81 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 469814107 20180320S002190 30.000 JACOBS ENGINEERING GROUP INC
30622.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 60.190000 1,805.84 -1,805.84 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 478160104 20180320S001650 48.000 JOHNSON & JOHNSON 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 130.780000 6,277.91 -6,277.91 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 482480100 20180320S003140 9.000 KLA-TENCOR CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 115.710000 1,041.47 -1,041.47 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 487836108 20180320S002070 33.000 KELLOGG CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 66.630000 2,198.95 -2,198.95 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 49446R109 20180320S002270 27.000 KIMCO REALTY CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 14.260000 385.05 -385.05 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 500754106 20180320S001370 63.000 KRAFT HEINZ CO/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 64.030000 4,034.19 -4,034.19 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 501889208 20180320S001480 55.000 LKQ CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 39.370000 2,165.51 -2,165.51 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 502413107 20180320S003060 11.000 L3 TECHNOLOGIES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 206.870000 2,275.74 -2,275.74 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX B 50540R409 20180320S002900 14.000 LABORATORY CORP OF AMERICA HOL
30.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 170.920000 2,393.06 -2,393.06 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 512807108 20180320S001300 67.000 LAM RESEARCH CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 218.490000 14,639.93 -14,639.93 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 518439104 20180320S001470 55.000 ESTEE LAUDER COS INC/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 146.000000 8,030.60 -8,030.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 524660107 20180320S002080 33.000 LEGGETT & PLATT INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 46.000000 1,518.11 -1,518.11 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 526057104 20180216S000180 304.. 1,545.000 LENNAR CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 60.370000 93,278.65 -93,278.65 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 526057104 20180320S000910 95.000 LENNAR CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 59.290000 5,632.97 -5,632.97 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 527288104 20180320S002250 28.000 LEUCADIA NATIONAL CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 24.090000 674.57 -674.57 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 552953101 20180320S001460 56.000 MGM RESORTS INTERNATIONAL
30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 36.210000 2,027.91 -2,027.91 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 554382101 20180320S002980 13.000 MACERICH CO/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 57.960000 753.54 -753.54 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 55616P104 20180320S001970 37.000 MACY'S INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 29.330000 1,085.29 -1,085.29 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 565849106 20180320S001130 74.000 MARATHON OIL CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 14.980000 1,108.60 -1,108.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 573284106 20180320S003340 3.000 MARTIN MARIETTA MATERIALS INC
30622.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 205.990000 618.02 -618.02 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 577081102 20180320S001830 41.000 MATTEL INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 13.270000 544.11 -544.11 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 579780206 20180320S001000 81.000 MCCORMICK & CO INC/MD 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 108.070000 8,754.33 -8,754.33 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 580135101 20180320S001200 71.000 MCDONALD'S CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 159.750000 11,343.10 -11,343.10 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 595017104 20180320S001750 44.000 MICROCHIP TECHNOLOGY INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 97.330000 4,282.84 -4,282.84 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 595112103 20180320S000500 261.000 MICRON TECHNOLOGY INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 60.100000 15,687.28 -15,687.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 59522J103 20180320S003100 10.000 MID-AMERICA APARTMENT COMMUNIT
30.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 91.110000 911.17 -911.17 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 608190104 20180320S003150 9.000 MOHAWK INDUSTRIES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 243.980000 2,195.98 -2,195.98 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 60871R209 20180320S002420 24.000 MOLSON COORS BREWING CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 79.590000 1,910.30 -1,910.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 61166W101 20180320S000820 116.000 MONSANTO CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 117.870000 13,673.95 -13,673.95 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 61174X109 20180320S000750 129.000 MONSTER BEVERAGE CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 58.580000 7,557.39 -7,557.39 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 615369105 20180320S002850 15.000 MOODY'S CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 166.020000 2,490.49 -2,490.49 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 61945C103 20180320S001010 80.000 MOSAIC CO/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 25.690000 2,055.35 -2,055.35 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 620076307 20180320S002920 14.000 MOTOROLA SOLUTIONS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 109.050000 1,526.81 -1,526.81 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 629377508 20180320S001070 76.000 NRG ENERGY INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 30.410000 2,311.33 -2,311.33 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 631103108 20180320S002470 23.000 NASDAQ INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 84.010000 1,932.37 -1,932.37 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 637071101 20180320S002030 34.000 NATIONAL OILWELL VARCO INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 36.630000 1,245.51 -1,245.51 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 63938C108 20180320S002480 23.000 NAVIENT CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 13.470000 309.83 -309.83 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 640268108 20180320S000220 8,398.000 NEKTAR THERAPEUTICS 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 105.250000 883,955.79 -883,955.79 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 64110L106 20180320S000870 102.000 NETFLIX INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 313.260000 31,954.92 -31,954.92 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 651290108 20180320S001730 45.000 NEWFIELD EXPLORATION CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 23.380000 1,052.18 -1,052.18 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 651639106 20180320S001500 54.000 NEWMONT MINING CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 37.440000 2,021.91 -2,021.91 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 65249B109 20180320S002040 34.000 NEWS CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 16.370000 556.62 -556.62 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 65249B208 20180320S003070 11.000 NEWS CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 16.750000 184.26 -184.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 65339F101 20180320S001840 41.000 NEXTERA ENERGY INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 160.100000 6,564.59 -6,564.59 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 65473P105 20180320S001390 62.000 NISOURCE INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 23.260000 1,442.23 -1,442.23 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 655044105 20180320S000460 335.000 NOBLE ENERGY INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 29.020000 9,722.43 -9,722.43 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 655664100 20180320S002370 25.000 NORDSTROM INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 49.590000 1,239.84 -1,239.84 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 666807102 20180320S002860 15.000 NORTHROP GRUMMAN CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 345.300000 5,179.89 -5,179.89 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 670346105 20180320S002280 27.000 NUCOR CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 65.530000 1,769.44 -1,769.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 67066G104 20180320S003370 1.000 NVIDIA CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 241.380000 241.40 -241.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 674599105 20180320S001380 63.000 OCCIDENTAL PETROLEUM CORP
30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 63.980000 4,031.04 -4,031.04 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 681919106 20180320S003230 6.000 OMNICOM GROUP INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 73.860000 443.19 -443.19 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 682680103 20180320S001760 44.000 ONEOK INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 57.930000 2,549.11 -2,549.11 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 69331C108 20180320S000640 157.000 PG&E CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 44.500000 6,987.02 -6,987.02 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX B 693506107 20180320S002490 23.000 PPG INDUSTRIES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 115.000000 2,645.20 -2,645.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 69351T106 20180320S000340 628.000 PPL CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 27.460000 17,246.17 -17,246.17 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 693718108 20180320S001580 51.000 PACCAR INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 66.420000 3,387.67 -3,387.67 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 695156109 20180320S003210 8.000 PACKAGING CORP OF AMERICA 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 117.210000 937.75 -937.75 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 701094104 20180320S003350 3.000 PARKER-HANNIFIN CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 182.670000 548.05 -548.05 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 704326107 20180320S002590 21.000 PAYCHEX INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 65.690000 1,379.59 -1,379.59 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 70450Y103 20180320S002930 14.000 PAYPAL HOLDINGS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 80.180000 1,122.60 -1,122.60 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 712704105 20180320S001120 75.000 PEOPLE'S UNITED FINANCIAL INC 30622.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 19.670000 1,475.36 -1,475.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 713448108 20180320S000760 125.000 PEPSICO INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 110.750000 13,844.79 -13,844.79 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 714046109 20180320S002380 25.000 PERKINELMER INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 77.050000 1,926.39 -1,926.39 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 717081103 20180320S000830 115.000 PFIZER INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 36.510000 4,198.96 -4,198.96 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 718172109 20180320S000710 137.000 PHILIP MORRIS INTERNATIONAL IN
30622.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 101.990000 13,973.68 -13,973.68 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 723484101 20180320S002940 14.000 PINNACLE WEST CAPITAL CORP
30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 77.750000 1,088.58 -1,088.58 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 723787107 20180320S002530 22.000 PIONEER NATURAL RESOURCES CO
3062.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 167.880000 3,693.64 -3,693.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 74005P104 20180320S001290 68.000 PRAXAIR INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 150.500000 10,234.77 -10,234.77 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 74144T108 20180320S000690 141.000 T ROWE PRICE GROUP INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 113.740000 16,038.54 -16,038.54 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 74251V102 20180320S001310 67.000 PRINCIPAL FINANCIAL GROUP INC
306229.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 61.950000 4,150.96 -4,150.96 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 743315103 20180320S000950 88.000 PROGRESSIVE CORP/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 62.020000 5,458.17 -5,458.17 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 74340W103 20180320S000890 97.000 PROLOGIS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 63.490000 6,158.99 -6,158.99 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 74460D109 20180320S002600 21.000 PUBLIC STORAGE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 196.900000 4,135.21 -4,135.21 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 747525103 20180320S000390 453.000 QUALCOMM INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 58.990000 26,724.47 -26,724.47 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 751212101 20180320S003240 6.000 RALPH LAUREN CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 108.680000 652.13 -652.13 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 75281A109 20180320S001920 39.000 RANGE RESOURCES CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 14.780000 576.46 -576.46 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 754730109 20180320S001320 67.000 RAYMOND JAMES FINANCIAL INC
30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 96.740000 6,482.07 -6,482.07 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 756109104 20180320S000660 152.000 REALTY INCOME CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 50.950000 7,744.98 -7,744.98 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 756577102 20180320S002730 18.000 RED HAT INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 152.420000 2,743.77 -2,743.77 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 758849103 20180320S001700 46.000 REGENCY CENTERS CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 57.540000 2,647.04 -2,647.04 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 75886F107 20180320S002800 16.000 REGENERON PHARMACEUTICALS INC
30.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 338.480000 5,416.09 -5,416.09 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 761152107 20180216S000150 304.. 7,393.000 RESMED INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 94.513000 698,787.02 -698,787.02 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 761152107 20180320S001330 66.000 RESMED INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 98.300000 6,488.29 -6,488.29 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 774341101 20180320S001140 74.000 ROCKWELL COLLINS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 136.470000 10,099.54 -10,099.54 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 776696106 20180320S002100 33.000 ROPER TECHNOLOGIES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 284.950000 9,404.06 -9,404.06 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 78486Q101 20180320S000250 2,759.000 SVB FINANCIAL GROUP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 263.253800 726,371.70 -726,371.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 79466L302 20180320S001410 61.000 SALESFORCE.COM INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 124.450000 7,592.02 -7,592.02 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 80589M102 20180320S002950 14.000 SCANA CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 39.340000 550.80 -550.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 806857108 20180320S001530 53.000 SCHLUMBERGER LTD 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 65.270000 3,459.57 -3,459.57 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 808513105 20180320S000430 379.000 CHARLES SCHWAB CORP/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 55.700000 21,111.88 -21,111.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 816851109 20180320S000510 244.000 SEMPRA ENERGY 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 112.570000 27,469.14 -27,469.14 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 824348106 20180320S002200 30.000 SHERWIN-WILLIAMS CO/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 406.540000 12,197.11 -12,197.11 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 828806109 20180320S001770 44.000 SIMON PROPERTY GROUP INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 155.690000 6,850.87 -6,850.87 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 832696405 20180320S003090 10.000 JM SMUCKER CO/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 126.870000 1,268.80 -1,268.80 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 842587107 20180320S000470 325.000 SOUTHERN CO/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 44.190000 14,362.83 -14,362.83 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 854502101 20180320S002990 13.000 STANLEY BLACK & DECKER INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 157.590000 2,048.82 -2,048.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 858912108 20180320S002810 16.000 STERICYCLE INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 63.050000 1,008.88 -1,008.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 863667101 20180320S001680 47.000 STRYKER CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 166.560000 7,828.91 -7,828.91 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX B 871503108 20180320S001490 55.000 SYMANTEC CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 26.740000 1,470.81 -1,470.81 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 871829107 20180320S000990 84.000 SYSCO CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 60.380000 5,072.30 -5,072.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 874054109 20180320S000230 5,970.000 TAKE-TWO INTERACTIVE SOFTWARE
306.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 105.340000 628,926.97 -628,926.97 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 876030107 20180320S001590 51.000 TAPESTRY INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 52.390000 2,672.09 -2,672.09 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 87612E106 20180320S001660 48.000 TARGET CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 70.630000 3,390.49 -3,390.49 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 883556102 20180320S001080 76.000 THERMO FISHER SCIENTIFIC INC
30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 212.890000 16,180.85 -16,180.85 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 887317303 20180320S000720 134.000 TIME WARNER INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 95.360000 12,779.20 -12,779.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 893641100 20180320S002870 15.000 TRANSDIGM GROUP INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 303.780000 4,557.04 -4,557.04 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 896945201 20180320S002960 14.000 TRIPADVISOR INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 42.570000 596.02 -596.02 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 90130A101 20180320S000930 93.000 TWENTY-FIRST CENTURY FOX INC
30622.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 36.910000 3,432.89 -3,432.89 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 90130A200 20180320S001950 38.000 TWENTY-FIRST CENTURY FOX INC
30622.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 36.340000 1,381.02 -1,381.02 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 902494103 20180320S002310 26.000 TYSON FOODS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 74.300000 1,931.94 -1,931.94 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 902653104 20180320S001510 54.000 UDR INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 35.640000 1,924.70 -1,924.70 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 904311107 20180320S002430 24.000 UNDER ARMOUR INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 16.140000 387.39 -387.39 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 904311206 20180320S002820 16.000 UNDER ARMOUR INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 14.120000 225.94 -225.94 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 907818108 20180320S001260 69.000 UNION PACIFIC CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 137.400000 9,481.31 -9,481.31 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 911312106 20180320S000790 123.000 UNITED PARCEL SERVICE INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 108.640000 13,363.72 -13,363.72 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 911363109 20180320S003220 8.000 UNITED RENTALS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 185.680000 1,485.55 -1,485.55 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 913017109 20180320S000770 124.000 UNITED TECHNOLOGIES CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 127.250000 15,780.18 -15,780.18 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 91324P102 20180320S003080 11.000 UNITEDHEALTH GROUP INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 225.160000 2,476.95 -2,476.95 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 918204108 20180320S000900 96.000 VF CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 74.340000 7,137.18 -7,137.18 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 92276F100 20180320S002050 34.000 VENTAS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 49.500000 1,683.13 -1,683.13 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 92343V104 20180320S000240 2,895.000 VERIZON COMMUNICATIONS INC
30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 48.400000 140,128.51 -140,128.51 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 92532F100 20180320S001150 74.000 VERTEX PHARMACEUTICALS INC
30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 171.920000 12,723.03 -12,723.03 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 92553P201 20180320S001980 36.000 VIACOM INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 31.540000 1,135.53 -1,135.53 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 929042109 20180320S001880 40.000 VORNADO REALTY TRUST 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 68.610000 2,744.61 -2,744.61 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 929160109 20180320S002540 22.000 VULCAN MATERIALS CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 115.120000 2,532.83 -2,532.83 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 92939U106 20180320S002320 26.000 WEC ENERGY GROUP INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 61.910000 1,609.78 -1,609.78 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 94106L109 20180320S003170 9.000 WASTE MANAGEMENT INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 85.920000 773.34 -773.34 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 95040Q104 20180320S002130 32.000 WELLTOWER INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 53.290000 1,705.41 -1,705.41 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 958102105 20180320S000810 118.000 WESTERN DIGITAL CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 103.540000 12,218.64 -12,218.64 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 959802109 20180320S001860 41.000 WESTERN UNION CO/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 19.680000 806.94 -806.94 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 96145D105 20180320S001670 48.000 WESTROCK CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 65.150000 3,127.43 -3,127.43 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 962166104 20180320S000970 87.000 WEYERHAEUSER CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 35.530000 3,091.34 -3,091.34 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 969457100 20180320S000860 103.000 WILLIAMS COS INC/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 26.350000 2,714.25 -2,714.25 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 983134107 20180320S002770 17.000 WYNN RESORTS LTD 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 181.620000 3,087.77 -3,087.77 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 98389B100 20180320S001430 60.000 XCEL ENERGY INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 44.220000 2,653.40 -2,653.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 983919101 20180320S000540 223.000 XILINX INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 75.110000 16,750.79 -16,750.79 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 984121608 20180320S001810 42.000 XEROX CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 30.310000 1,273.12 -1,273.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 98419M100 20180320S002150 31.000 XYLEM INC/NY 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 78.310000 2,427.79 -2,427.79 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 98956P102 20180320S001540 53.000 ZIMMER BIOMET HOLDINGS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 115.010000 6,095.99 -6,095.99 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B 98978V103 20180320S001790 43.000 ZOETIS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 83.320000 3,583.03 -3,583.03 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G0176J109 20180320S002640 19.000 ALLEGION PLC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 85.320000 1,621.20 -1,621.20 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G29183103 20180320S002690 18.000 EATON CORP PLC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 80.700000 1,452.71 -1,452.71 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G47791101 20180320S002520 22.000 INGERSOLL-RAND PLC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 88.790000 1,953.53 -1,953.53 0.00
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KR2F19020002 KR2F19020002: S&P 500 INDEX B G491BT108 20180320S001910 39.000 INVESCO LTD 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 32.790000 1,278.91 -1,278.91 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G51502105 20180320S000800 118.000 JOHNSON CONTROLS INTERNATIONAL
30.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 36.430000 4,299.06 -4,299.06 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G5960L103 20180320S000570 206.000 MEDTRONIC PLC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 80.530000 16,590.42 -16,590.42 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G60754101 20180320S002910 14.000 MICHAEL KORS HOLDINGS LTD 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 61.840000 865.82 -865.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G6095L109 20180320S002390 24.000 APTIV PLC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 88.260000 2,118.40 -2,118.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G6518L108 20180320S001520 53.000 NIELSEN HOLDINGS PLC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 32.710000 1,733.76 -1,733.76 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G66721104 20180320S000270 1,476.000 NORWEGIAN CRUISE LINE HOLDINGS
306.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 55.730000 82,263.65 -82,263.65 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G7S00T104 20180320S001850 41.000 PENTAIR PLC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 71.980000 2,951.40 -2,951.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G87110105 20180320S001930 39.000 TECHNIPFMC PLC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 29.160000 1,137.33 -1,137.33 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G96629103 20180320S002760 17.000 WILLIS TOWERS WATSON PLC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 159.990000 2,720.03 -2,720.03 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G97822103 20180320S003020 12.000 PERRIGO CO PLC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 82.230000 986.83 -986.83 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B G98294104 20180320S001230 70.000 XL GROUP LTD 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 55.500000 3,885.29 -3,885.29 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B H1467J104 20180320S002020 34.000 CHUBB LTD 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 140.850000 4,789.26 -4,789.26 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B H84989104 20180320S003160 9.000 TE CONNECTIVITY LTD 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 103.810000 934.36 -934.36 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B N53745100 20180320S002090 33.000 LYONDELLBASELL INDUSTRIES NV
30622.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 107.490000 3,547.44 -3,547.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B V7780T103 20180320S003380 1.000 ROYAL CARIBBEAN CRUISES LTD 30622.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 125.290000 125.30 -125.30 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX B Y09827109 20180320S000520 239.000 BROADCOM LTD 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 245.100000 58,583.29 -58,583.29 0.00

RECEIPTS AND DISBURSEMENT TRANSACTIONS 0.000 -
227,582,096...

-
227,582,096... 0.00

U.S. DOLLAR 0.000 -
227,582,096...

-
227,582,096... 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20180102S000310
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 1/2/2018 1/2/2018 0.000000 -493,085.93 -493,085.93 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20180108S000080
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 1/8/2018 1/8/2018 0.000000 -321,017.44 -321,017.44 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20180112S000120
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 1/12/2018 1/12/2018 0.000000 -10,285.14 -10,285.14 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20180116S000260
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 1/16/2018 1/16/2018 0.000000 -568,691.29 -568,691.29 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20180122S000050
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 1/22/2018 1/22/2018 0.000000 -331,317.06 -331,317.06 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20180129S000070
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 1/29/2018 1/29/2018 0.000000 -308,167.11 -308,167.11 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20180205S000030
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 2/5/2018 2/5/2018 0.000000 -668,129.40 -668,129.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20180212S000080
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 2/12/2018 2/12/2018 0.000000 -163,284.19 -163,284.19 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20180214S000210
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 2/14/2018 2/14/2018 0.000000 -8,491.88 -8,491.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20180220S000130
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 2/20/2018 2/20/2018 0.000000 -622,059.74 -622,059.74 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20180226S000070
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 2/26/2018 2/26/2018 0.000000 -174,547.16 -174,547.16 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20180305S000050
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 3/5/2018 3/5/2018 0.000000 -736,825.37 -736,825.37 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20180312S000170
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 3/12/2018 3/12/2018 0.000000 -790,019.56 -790,019.56 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20180313S000200 KR.. 0.000 TRANSFER TO KR2F9001002 KRS
INTERN.. 3/13/2018 3/13/2018 0.000000 -1,075,000.00 -1,075,000.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20180314S000330
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 3/14/2018 3/14/2018 0.000000 -8,180.40 -8,180.40 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20180319S000070
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 3/19/2018 3/19/2018 0.000000 -949,163.58 -949,163.58 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW 99VVARL72 20180326S000030
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS

INTERN.. 3/26/2018 3/26/2018 0.000000 -380,788.19 -380,788.19 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW NA9123459 20180221S005120 NR.. 0.000 TRANSFER TO KR2F9001002 CUSTOM
ALL.. 2/21/2018 2/21/2018 0.000000 -220,000,000.00 -220,000,000.00 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW NA9123459 20180112A000180 0.000 BNY SL REBATE DECEMBER 2017 1/12/2018 1/12/2018 0.000000 -60,945.84 -60,945.84 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW NA9123459 20180214A000310 0.000 BNY SL REBATES JANUARY 2018 2/14/2018 2/14/2018 0.000000 -52,920.82 -52,920.82 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW NA9123459 20180314A000390 0.000 BNY SL REBATE FEB 2018 3/14/2018 3/14/2018 0.000000 -43,022.46 -43,022.46 0.00

Transaction Detail

S&P 500 INDEX - KR2F19020002 Period :  1/1/2018 to 3/31/2018
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KR2F19020002 KR2F19020002: S&P 500 INDEX CW NA9123459 20180112A000170 0.000 BNY SL BANK FEES DEC 2017 1/12/2018 1/12/2018 0.000000 -1,811.97 -1,811.97 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW NA9123459 20180214A000300 0.000 BNY SL BANK FEES JANUARY 2018 2/14/2018 2/14/2018 0.000000 -1,496.18 -1,496.18 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CW NA9123459 20180314A000380 0.000 BNY SL BANK FEE FEB 2018 3/14/2018 3/14/2018 0.000000 -1,441.28 -1,441.28 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CD NA9123459 20180112A000160 0.000 BNY SL GROSS EARN DECEMBER 2017 1/12/2018 1/12/2018 0.000000 73,042.95 73,042.95 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CD NA9123459 20180214A000290 0.000 BNY SL GROSS EARN JANUARY 2018 2/14/2018 2/14/2018 0.000000 62,908.88 62,908.88 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX CD NA9123459 20180314A000370 0.000 BNY SL GROSS EARN FEB 2018 3/14/2018 3/14/2018 0.000000 52,644.14 52,644.14 0.00

SALES -
9,556,097.460

-
122,733,500... 233,927,381.. 111,193,880.95

U.S. DOLLAR -
9,556,097.460

-
122,733,500... 233,927,381.. 111,193,880.95

KR2F19020002 KR2F19020002: S&P 500 INDEX S 996085619 20180102S000320 -283,368.470 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/2/2018 1/2/2018 1/2/2018 1.000000 -283,368.47 283,368.47 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 996085619 20180108S000090 -166,436.340 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/8/2018 1/8/2018 1/8/2018 1.000000 -166,436.34 166,436.34 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 996085619 20180116S000290 -207,894.780 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/16/2018 1/16/2018 1/16/2018 1.000000 -207,894.78 207,894.78 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 996085619 20180122S000060 -281,647.790 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/22/2018 1/22/2018 1/22/2018 1.000000 -281,647.79 281,647.79 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 996085619 20180129S000080 -301,019.120 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/29/2018 1/29/2018 1/29/2018 1.000000 -301,019.12 301,019.12 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 996085619 20180205S000040 -646,123.650 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 2/5/2018 2/5/2018 2/5/2018 1.000000 -646,123.65 646,123.65 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 996085619 20180212S000090 -110,796.710 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 2/12/2018 2/12/2018 2/12/2018 1.000000 -110,796.71 110,796.71 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 996085619 20180220S000140 -590,809.770 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 2/20/2018 2/20/2018 2/20/2018 1.000000 -590,809.77 590,809.77 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 996085619 20180221S005130 -546,406.620 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 2/21/2018 2/21/2018 2/21/2018 1.000000 -546,406.62 546,406.62 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 996085619 20180226S000080 -163,227.730 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 2/26/2018 2/26/2018 2/26/2018 1.000000 -163,227.73 163,227.73 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 996085619 20180305S000060 -729,730.740 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/5/2018 3/5/2018 3/5/2018 1.000000 -729,730.74 729,730.74 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 996085619 20180312S000180 -388,301.830 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/12/2018 3/12/2018 3/12/2018 1.000000 -388,301.83 388,301.83 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 996085619 20180313S000210 -909,708.860 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/13/2018 3/13/2018 3/13/2018 1.000000 -909,708.86 909,708.86 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 996085619 20180319S000150 -939,733.320 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/19/2018 3/19/2018 3/19/2018 1.000000 -939,733.32 939,733.32 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 996085619 20180326S000040 -353,732.730 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/26/2018 3/26/2018 3/26/2018 1.000000 -353,732.73 353,732.73 0.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 001055102 20180216S001850 304.. -3,761.000 AFLAC INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 88.080000 -141,288.31 331,236.37 189,948.06

KR2F19020002 KR2F19020002: S&P 500 INDEX S 001055102 20180320S003930 -292.000 AFLAC INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 44.950000 -5,484.74 13,124.11 7,639.37

KR2F19020002 KR2F19020002: S&P 500 INDEX S 00130H105 20180216S001170 304.. -6,318.000 AES CORP/VA UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 10.440000 -92,743.08 65,953.44 -26,789.64

KR2F19020002 KR2F19020002: S&P 500 INDEX S 00206R102 20180216S000220 304.. -58,740.000 AT&T INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 36.970000 -1,382,970.19 2,171,404.76 788,434.57

KR2F19020002 KR2F19020002: S&P 500 INDEX S 002824100 20180216S000460 304.. -16,652.000 ABBOTT LABORATORIES UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 59.460000 -410,725.48 990,030.78 579,305.30

KR2F19020002 KR2F19020002: S&P 500 INDEX S 00287Y109 20180216S000500 304.. -15,250.000 ABBVIE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 115.400000 -452,472.58 1,759,677.35 1,307,204.77

KR2F19020002 KR2F19020002: S&P 500 INDEX S 00507V109 20180216S001050 304.. -7,233.000 ACTIVISION BLIZZARD INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 71.960000 -280,017.92 520,435.61 240,417.69

KR2F19020002 KR2F19020002: S&P 500 INDEX S 00508Y102 20180216S004930 304.. -403.000 ACUITY BRANDS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 153.120000 -99,013.31 61,701.30 -37,312.01

KR2F19020002 KR2F19020002: S&P 500 INDEX S 00724F101 20180216S001490 304.. -4,716.000 ADOBE SYSTEMS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 202.520000 -212,303.91 954,990.62 742,686.71

KR2F19020002 KR2F19020002: S&P 500 INDEX S 00724F101 20180320S004960 -27.000 ADOBE SYSTEMS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 223.190000 -1,215.48 6,025.54 4,810.06

KR2F19020002 KR2F19020002: S&P 500 INDEX S 00751Y106 20180216S004260 304.. -707.000 ADVANCE AUTO PARTS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 108.720000 -118,419.61 76,857.50 -41,562.11

KR2F19020002 KR2F19020002: S&P 500 INDEX S 007903107 20180216S005110 304.. -7,846.000 ADVANCED MICRO DEVICES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 12.090000 -110,035.36 94,848.83 -15,186.53

KR2F19020002 KR2F19020002: S&P 500 INDEX S 00817Y108 20180216S002160 304.. -3,120.000 AETNA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 176.790000 -177,074.47 551,530.68 374,456.21

KR2F19020002 KR2F19020002: S&P 500 INDEX S 008252108 20180216S004320 304.. -532.000 AFFILIATED MANAGERS GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 189.570000 -101,524.53 100,841.35 -683.18

KR2F19020002 KR2F19020002: S&P 500 INDEX S 008252108 20180320S004700 -52.000 AFFILIATED MANAGERS GROUP INC
3062.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 191.270000 -9,923.45 9,945.06 21.61

KR2F19020002 KR2F19020002: S&P 500 INDEX S 00846U101 20180216S002190 304.. -3,079.000 AGILENT TECHNOLOGIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 71.880000 -73,228.75 221,296.80 148,068.05

KR2F19020002 KR2F19020002: S&P 500 INDEX S 009158106 20180216S002950 304.. -2,085.000 AIR PRODUCTS & CHEMICALS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 163.170000 -187,361.45 340,176.07 152,814.62

KR2F19020002 KR2F19020002: S&P 500 INDEX S 00971T101 20180216S003300 304.. -1,618.000 AKAMAI TECHNOLOGIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 67.000000 -59,176.97 108,395.36 49,218.39

Transaction Detail

S&P 500 INDEX - KR2F19020002 Period :  1/1/2018 to 3/31/2018
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 011659109 20180216S003840 304.. -1,177.000 ALASKA AIR GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 65.830000 -70,663.92 77,474.31 6,810.39

KR2F19020002 KR2F19020002: S&P 500 INDEX S 012653101 20180216S004640 304.. -1,057.000 ALBEMARLE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 114.360000 -86,774.24 120,866.65 34,092.41

KR2F19020002 KR2F19020002: S&P 500 INDEX S 015271109 20180216S004780 304.. -632.000 ALEXANDRIA REAL ESTATE EQUITIE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 121.900000 -70,702.30 77,033.24 6,330.94

KR2F19020002 KR2F19020002: S&P 500 INDEX S 015351109 20180216S002920 304.. -2,137.000 ALEXION PHARMACEUTICALS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 122.570000 -259,022.50 261,906.39 2,883.89

KR2F19020002 KR2F19020002: S&P 500 INDEX S 015351109 20180320S004530 -71.000 ALEXION PHARMACEUTICALS INC
306229.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 122.880000 -8,605.80 8,723.62 117.82

KR2F19020002 KR2F19020002: S&P 500 INDEX S 018581108 20180216S004360 304.. -460.000 ALLIANCE DATA SYSTEMS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 240.500000 -119,411.17 110,619.14 -8,792.03

KR2F19020002 KR2F19020002: S&P 500 INDEX S 018802108 20180216S002850 304.. -2,212.000 ALLIANT ENERGY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 38.930000 -84,789.08 86,104.71 1,315.63

KR2F19020002 KR2F19020002: S&P 500 INDEX S 020002101 20180216S001960 304.. -3,433.000 ALLSTATE CORP/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 94.070000 -90,426.88 322,910.63 232,483.75

KR2F19020002 KR2F19020002: S&P 500 INDEX S 020002101 20180320S004150 -197.000 ALLSTATE CORP/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 97.020000 -5,189.08 19,111.06 13,921.98

KR2F19020002 KR2F19020002: S&P 500 INDEX S 02079K107 20180216S002390 304.. -2,888.000 ALPHABET INC-CL C UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 1,088.410000 -1,255,948.39 3,143,019.71 1,887,071.32

KR2F19020002 KR2F19020002: S&P 500 INDEX S 02079K305 20180216S002400 304.. -2,852.000 ALPHABET INC-CL A UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 1,093.380000 -1,110,165.18 3,118,013.85 2,007,848.67

KR2F19020002 KR2F19020002: S&P 500 INDEX S 02209S103 20180216S000430 304.. -18,255.000 ALTRIA GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 65.370000 -600,996.30 1,193,212.28 592,215.98

KR2F19020002 KR2F19020002: S&P 500 INDEX S 02209S103 20180320S004040 -236.000 ALTRIA GROUP INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 62.690000 -7,769.66 14,793.38 7,023.72

KR2F19020002 KR2F19020002: S&P 500 INDEX S 023135106 20180216S001830 304.. -3,826.000 AMAZON.COM INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 1,457.370000 -1,320,639.09 5,575,350.62 4,254,711.53

KR2F19020002 KR2F19020002: S&P 500 INDEX S 023608102 20180216S002800 304.. -2,322.000 AMEREN CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 56.400000 -95,661.47 130,947.95 35,286.48

KR2F19020002 KR2F19020002: S&P 500 INDEX S 02376R102 20180216S005170 304.. -4,074.000 AMERICAN AIRLINES GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 51.800000 -212,755.19 211,012.49 -1,742.70

KR2F19020002 KR2F19020002: S&P 500 INDEX S 02376R102 20180320S004090 -212.000 AMERICAN AIRLINES GROUP INC
30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 54.930000 -11,071.21 11,644.02 572.81

KR2F19020002 KR2F19020002: S&P 500 INDEX S 025537101 20180216S001510 304.. -4,705.000 AMERICAN ELECTRIC POWER CO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 66.620000 -204,531.65 313,416.34 108,884.69

KR2F19020002 KR2F19020002: S&P 500 INDEX S 025816109 20180216S001110 304.. -6,892.000 AMERICAN EXPRESS CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 96.350000 -261,827.88 663,979.06 402,151.18

KR2F19020002 KR2F19020002: S&P 500 INDEX S 026874784 20180216S000870 304.. -8,600.000 AMERICAN INTERNATIONAL GROUP I UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 59.050000 -1,113,401.56 507,780.17 -605,621.39

KR2F19020002 KR2F19020002: S&P 500 INDEX S 03027X100 20180216S001720 304.. -4,103.000 AMERICAN TOWER CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 135.860000 -299,729.43 557,378.89 257,649.46

KR2F19020002 KR2F19020002: S&P 500 INDEX S 030420103 20180216S003180 304.. -1,707.000 AMERICAN WATER WORKS CO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 79.690000 -117,055.59 136,017.48 18,961.89

KR2F19020002 KR2F19020002: S&P 500 INDEX S 03073E105 20180216S003380 304.. -1,544.000 AMERISOURCEBERGEN CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 96.670000 -94,867.00 149,243.84 54,376.84

KR2F19020002 KR2F19020002: S&P 500 INDEX S 03076C106 20180216S003550 304.. -1,415.000 AMERIPRISE FINANCIAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 158.150000 -71,970.42 223,760.30 151,789.88

KR2F19020002 KR2F19020002: S&P 500 INDEX S 03076C106 20180320S004550 -70.000 AMERIPRISE FINANCIAL INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 156.910000 -3,560.37 10,982.62 7,422.25

KR2F19020002 KR2F19020002: S&P 500 INDEX S 031100100 20180216S002860 304.. -2,211.000 AMETEK INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 75.560000 -104,944.07 167,046.77 62,102.70

KR2F19020002 KR2F19020002: S&P 500 INDEX S 031162100 20180216S001100 304.. -6,945.000 AMGEN INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 183.800000 -481,192.39 1,276,365.77 795,173.38

KR2F19020002 KR2F19020002: S&P 500 INDEX S 031162100 20180320S003460 -2,934.000 AMGEN INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 183.060000 -203,285.60 537,045.35 333,759.75

KR2F19020002 KR2F19020002: S&P 500 INDEX S 032095101 20180216S002370 304.. -2,921.000 AMPHENOL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 88.900000 -96,218.26 259,651.42 163,433.16

KR2F19020002 KR2F19020002: S&P 500 INDEX S 032511107 20180216S001370 304.. -5,235.000 ANADARKO PETROLEUM CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 59.340000 -310,805.03 310,614.42 -190.61

KR2F19020002 KR2F19020002: S&P 500 INDEX S 032654105 20180216S001910 304.. -3,527.000 ANALOG DEVICES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 85.280000 -204,837.56 300,753.05 95,915.49

KR2F19020002 KR2F19020002: S&P 500 INDEX S 03349M105 20180216S003610 304.. -1,373.000 ANDEAVOR UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 98.230000 -73,730.92 134,856.55 61,125.63

KR2F19020002 KR2F19020002: S&P 500 INDEX S 03349M105 20180320S004400 -94.000 ANDEAVOR 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 99.520000 -5,047.86 9,353.96 4,306.10

KR2F19020002 KR2F19020002: S&P 500 INDEX S 03662Q105 20180216S004160 304.. -812.000 ANSYS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 161.810000 -98,867.09 131,376.83 32,509.74

KR2F19020002 KR2F19020002: S&P 500 INDEX S 03662Q105 20180320S004760 -44.000 ANSYS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 165.080000 -5,357.33 7,262.81 1,905.48

KR2F19020002 KR2F19020002: S&P 500 INDEX S 036752103 20180216S002640 304.. -2,457.000 ANTHEM INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 231.360000 -178,221.59 568,395.75 390,174.16

KR2F19020002 KR2F19020002: S&P 500 INDEX S 036752103 20180320S004900 -31.000 ANTHEM INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 228.450000 -2,248.62 7,081.25 4,832.63

KR2F19020002 KR2F19020002: S&P 500 INDEX S 037411105 20180216S004560 304.. -3,644.000 APACHE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 37.760000 -141,319.74 137,583.94 -3,735.80

KR2F19020002 KR2F19020002: S&P 500 INDEX S 03748R101 20180216S003400 304.. -1,502.000 APARTMENT INVESTMENT & MANAGEM UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 39.470000 -45,455.12 59,278.12 13,823.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 037833100 20180216S000240 304.. -49,120.000 APPLE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 172.400000 -1,962,151.65 8,467,457.26 6,505,305.61

KR2F19020002 KR2F19020002: S&P 500 INDEX S 037833100 20180320S003470 -2,695.000 APPLE INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 175.280000 -107,654.70 472,333.25 364,678.55

KR2F19020002 KR2F19020002: S&P 500 INDEX S 038222105 20180216S000750 304.. -10,203.000 APPLIED MATERIALS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 53.740000 -142,143.62 548,255.43 406,111.81

KR2F19020002 KR2F19020002: S&P 500 INDEX S 038222105 20180320S003670 -731.000 APPLIED MATERIALS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 58.420000 -10,183.96 42,700.83 32,516.87

KR2F19020002 KR2F19020002: S&P 500 INDEX S 039483102 20180216S001360 304.. -5,350.000 ARCHER-DANIELS-MIDLAND CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 42.740000 -160,320.27 228,636.56 68,316.29

KR2F19020002 KR2F19020002: S&P 500 INDEX S 03965L100 20180216S001750 304.. -4,052.000 ARCONIC INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 25.180000 -123,070.02 102,019.35 -21,050.67

KR2F19020002 KR2F19020002: S&P 500 INDEX S 04621X108 20180216S004330 304.. -514.000 ASSURANT INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 89.680000 -24,173.73 46,090.99 21,917.26

KR2F19020002 KR2F19020002: S&P 500 INDEX S 04621X108 20180320S004580 -65.000 ASSURANT INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 90.530000 -3,056.99 5,883.87 2,826.88

Transaction Detail
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 052769106 20180216S002930 304.. -2,097.000 AUTODESK INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 113.580000 -104,899.63 238,153.89 133,254.26

KR2F19020002 KR2F19020002: S&P 500 INDEX S 053015103 20180216S001620 304.. -4,243.000 AUTOMATIC DATA PROCESSING INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 115.500000 -204,921.88 490,018.42 285,096.54

KR2F19020002 KR2F19020002: S&P 500 INDEX S 053332102 20180216S004380 304.. -263.000 AUTOZONE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 725.770000 -110,689.44 190,858.78 80,169.34

KR2F19020002 KR2F19020002: S&P 500 INDEX S 053332102 20180320S005160 -10.000 AUTOZONE INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 652.000000 -4,208.72 6,519.35 2,310.63

KR2F19020002 KR2F19020002: S&P 500 INDEX S 053484101 20180216S003680 304.. -1,321.000 AVALONBAY COMMUNITIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 161.340000 -184,898.26 213,109.23 28,210.97

KR2F19020002 KR2F19020002: S&P 500 INDEX S 053611109 20180216S004100 304.. -846.000 AVERY DENNISON CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 119.310000 -36,622.04 100,926.35 64,304.31

KR2F19020002 KR2F19020002: S&P 500 INDEX S 053611109 20180320S005080 -16.000 AVERY DENNISON CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 109.920000 -692.62 1,758.54 1,065.92

KR2F19020002 KR2F19020002: S&P 500 INDEX S 054937107 20180216S000990 304.. -7,547.000 BB&T CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 54.580000 -232,452.70 411,874.85 179,422.15

KR2F19020002 KR2F19020002: S&P 500 INDEX S 054937107 20180320S003770 -534.000 BB&T CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 55.160000 -16,447.56 29,452.54 13,004.98

KR2F19020002 KR2F19020002: S&P 500 INDEX S 05722G100 20180216S004740 304.. -4,096.000 BAKER HUGHES A GE CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 26.090000 -175,440.69 106,854.16 -68,586.53

KR2F19020002 KR2F19020002: S&P 500 INDEX S 05722G100 20180320S004000 -254.000 BAKER HUGHES A GE CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 30.670000 -10,879.38 7,789.42 -3,089.96

KR2F19020002 KR2F19020002: S&P 500 INDEX S 058498106 20180216S002060 304.. -3,349.000 BALL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 39.010000 -88,819.23 130,631.67 41,812.44

KR2F19020002 KR2F19020002: S&P 500 INDEX S 060505104 20180216S000190 304.. -92,804.000 BANK OF AMERICA CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 32.000000 -1,655,830.72 2,969,436.66 1,313,605.94

KR2F19020002 KR2F19020002: S&P 500 INDEX S 060505104 20180320S003420 -6,102.000 BANK OF AMERICA CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 32.120000 -108,873.31 195,977.01 87,103.70

KR2F19020002 KR2F19020002: S&P 500 INDEX S 064058100 20180216S000770 304.. -9,796.000 BANK OF NEW YORK MELLON CORP/T UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 56.010000 -320,340.47 548,620.13 228,279.66

KR2F19020002 KR2F19020002: S&P 500 INDEX S 064058100 20180320S003750 -655.000 BANK OF NEW YORK MELLON CORP/T
30.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 54.470000 -21,419.25 35,674.34 14,255.09

KR2F19020002 KR2F19020002: S&P 500 INDEX S 071813109 20180216S001480 304.. -4,796.000 BAXTER INTERNATIONAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 66.310000 -122,092.72 317,991.56 195,898.84

KR2F19020002 KR2F19020002: S&P 500 INDEX S 071813109 20180320S004180 -183.000 BAXTER INTERNATIONAL INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 66.910000 -4,658.67 12,243.32 7,584.65

KR2F19020002 KR2F19020002: S&P 500 INDEX S 075887109 20180216S002600 304.. -2,535.000 BECTON DICKINSON AND CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 221.660000 -321,010.23 561,852.97 240,842.74

KR2F19020002 KR2F19020002: S&P 500 INDEX S 084670702 20180216S000410 304.. -18,410.000 BERKSHIRE HATHAWAY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 203.680000 -1,989,439.64 3,749,380.95 1,759,941.31

KR2F19020002 KR2F19020002: S&P 500 INDEX S 086516101 20180216S002690 304.. -2,433.000 BEST BUY CO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 73.270000 -74,564.48 178,248.42 103,683.94

KR2F19020002 KR2F19020002: S&P 500 INDEX S 09062X103 20180216S002990 304.. -2,022.000 BIOGEN INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 297.750000 -239,996.30 601,991.44 361,995.14

KR2F19020002 KR2F19020002: S&P 500 INDEX S 09247X101 20180216S003830 304.. -1,181.000 BLACKROCK INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 539.350000 -302,298.64 636,909.86 334,611.22

KR2F19020002 KR2F19020002: S&P 500 INDEX S 093671105 20180216S005000 304.. -2,000.000 H&R BLOCK INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 27.490000 -40,716.00 54,974.60 14,258.60

KR2F19020002 KR2F19020002: S&P 500 INDEX S 097023105 20180216S001350 304.. -5,356.000 BOEING CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 356.790000 -421,080.06 1,910,779.77 1,489,699.71

KR2F19020002 KR2F19020002: S&P 500 INDEX S 097023105 20180320S003920 -299.000 BOEING CO/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 331.950000 -23,506.90 99,243.31 75,736.41

KR2F19020002 KR2F19020002: S&P 500 INDEX S 099724106 20180216S003070 304.. -1,896.000 BORGWARNER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 52.610000 -63,406.15 99,738.77 36,332.62

KR2F19020002 KR2F19020002: S&P 500 INDEX S 101121101 20180216S003460 304.. -1,476.000 BOSTON PROPERTIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 117.450000 -171,817.10 173,339.19 1,522.09

KR2F19020002 KR2F19020002: S&P 500 INDEX S 101137107 20180216S000610 304.. -13,137.000 BOSTON SCIENTIFIC CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 27.100000 -193,363.19 355,977.77 162,614.58

KR2F19020002 KR2F19020002: S&P 500 INDEX S 10922N103 20180216S004040 304.. -917.000 BRIGHTHOUSE FINANCIAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 56.010000 -41,845.93 51,356.13 9,510.20

KR2F19020002 KR2F19020002: S&P 500 INDEX S 110122108 20180216S000480 304.. -15,658.000 BRISTOL-MYERS SQUIBB CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 68.910000 -591,208.67 1,078,886.93 487,678.26

KR2F19020002 KR2F19020002: S&P 500 INDEX S 110122108 20180320S004540 -71.000 BRISTOL-MYERS SQUIBB CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 66.380000 -2,680.79 4,712.52 2,031.73

KR2F19020002 KR2F19020002: S&P 500 INDEX S 115637209 20180216S003080 304.. -1,874.000 BROWN-FORMAN CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 68.620000 -61,536.65 128,581.26 67,044.61

KR2F19020002 KR2F19020002: S&P 500 INDEX S 124857202 20180216S001950 304.. -3,469.000 CBS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 57.090000 -95,211.85 198,025.78 102,813.93

KR2F19020002 KR2F19020002: S&P 500 INDEX S 124857202 20180320S003640 -877.000 CBS CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 50.910000 -24,070.57 44,643.68 20,573.11

KR2F19020002 KR2F19020002: S&P 500 INDEX S 12503M108 20180216S003920 304.. -1,086.000 CBOE GLOBAL MARKETS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 116.840000 -97,350.49 126,875.78 29,525.29

KR2F19020002 KR2F19020002: S&P 500 INDEX S 12503M108 20180320S004940 -29.000 CBOE GLOBAL MARKETS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 118.600000 -2,599.60 3,439.06 839.46

KR2F19020002 KR2F19020002: S&P 500 INDEX S 12504L109 20180216S002380 304.. -2,891.000 CBRE GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 44.920000 -75,678.69 129,850.98 54,172.29

KR2F19020002 KR2F19020002: S&P 500 INDEX S 125269100 20180216S002840 304.. -2,232.000 CF INDUSTRIES HOLDINGS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 40.780000 -74,291.65 91,012.02 16,720.37

KR2F19020002 KR2F19020002: S&P 500 INDEX S 12541W209 20180216S003660 304.. -1,334.000 CH ROBINSON WORLDWIDE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 92.880000 -72,245.38 123,889.76 51,644.38

KR2F19020002 KR2F19020002: S&P 500 INDEX S 125509109 20180216S002770 304.. -2,359.000 CIGNA CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 191.960000 -153,269.08 452,789.21 299,520.13

KR2F19020002 KR2F19020002: S&P 500 INDEX S 125509109 20180320S004220 -170.000 CIGNA CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 166.930000 -11,045.25 28,375.31 17,330.06

KR2F19020002 KR2F19020002: S&P 500 INDEX S 12572Q105 20180216S002090 304.. -3,256.000 CME GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 164.680000 -218,075.70 536,145.48 318,069.78

KR2F19020002 KR2F19020002: S&P 500 INDEX S 125896100 20180216S002500 304.. -2,698.000 CMS ENERGY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 43.740000 -81,131.06 117,998.94 36,867.88

KR2F19020002 KR2F19020002: S&P 500 INDEX S 126408103 20180216S000880 304.. -8,550.000 CSX CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 55.630000 -128,622.83 475,589.84 346,967.01

KR2F19020002 KR2F19020002: S&P 500 INDEX S 126408103 20180320S003980 -260.000 CSX CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 57.010000 -3,911.34 14,821.14 10,909.80

KR2F19020002 KR2F19020002: S&P 500 INDEX S 12650T104 20180216S003340 304.. -1,567.000 CSRA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 40.480000 -37,178.17 63,425.93 26,247.76

Transaction Detail

S&P 500 INDEX - KR2F19020002 Period :  1/1/2018 to 3/31/2018
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 126650100 20180216S000780 304.. -9,691.000 CVS HEALTH CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 70.370000 -500,860.51 681,888.76 181,028.25

KR2F19020002 KR2F19020002: S&P 500 INDEX S 12673P105 20180216S002280 304.. -3,003.000 CA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 35.290000 -73,107.48 105,965.47 32,857.99

KR2F19020002 KR2F19020002: S&P 500 INDEX S 12673P105 20180320S004820 -36.000 CA INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 35.410000 -876.41 1,274.63 398.22

KR2F19020002 KR2F19020002: S&P 500 INDEX S 127097103 20180216S004750 304.. -4,425.000 CABOT OIL & GAS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 23.970000 -76,215.30 106,056.83 29,841.53

KR2F19020002 KR2F19020002: S&P 500 INDEX S 127097103 20180320S004730 -48.000 CABOT OIL & GAS CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 24.670000 -826.74 1,184.04 357.30

KR2F19020002 KR2F19020002: S&P 500 INDEX S 127387108 20180216S002490 304.. -2,701.000 CADENCE DESIGN SYSTEMS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 39.110000 -117,999.94 105,625.74 -12,374.20

KR2F19020002 KR2F19020002: S&P 500 INDEX S 134429109 20180216S004910 304.. -1,840.000 CAMPBELL SOUP CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 46.230000 -79,355.11 85,054.85 5,699.74

KR2F19020002 KR2F19020002: S&P 500 INDEX S 14040H105 20180216S001560 304.. -4,638.000 CAPITAL ONE FINANCIAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 98.270000 -240,539.90 455,731.55 215,191.65

KR2F19020002 KR2F19020002: S&P 500 INDEX S 14149Y108 20180216S002260 304.. -3,010.000 CARDINAL HEALTH INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 67.900000 -141,176.02 204,358.94 63,182.92

KR2F19020002 KR2F19020002: S&P 500 INDEX S 143130102 20180216S004710 304.. -1,745.000 CARMAX INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 64.270000 -39,024.21 112,140.14 73,115.93

KR2F19020002 KR2F19020002: S&P 500 INDEX S 143130102 20180320S004630 -61.000 CARMAX INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 61.520000 -1,364.17 3,752.35 2,388.18

KR2F19020002 KR2F19020002: S&P 500 INDEX S 143658300 20180216S004400 304.. -3,901.000 CARNIVAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 69.200000 -168,623.72 269,922.71 101,298.99

KR2F19020002 KR2F19020002: S&P 500 INDEX S 143658300 20180320S005290 -61.000 CARNIVAL CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 68.010000 -2,636.77 4,148.20 1,511.43

KR2F19020002 KR2F19020002: S&P 500 INDEX S 149123101 20180216S001290 304.. -5,692.000 CATERPILLAR INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 160.250000 -316,478.89 912,053.51 595,574.62

KR2F19020002 KR2F19020002: S&P 500 INDEX S 151020104 20180216S001000 304.. -7,532.000 CELGENE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 96.010000 -422,348.37 723,076.37 300,728.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 151020104 20180320S003510 -1,764.000 CELGENE CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 88.570000 -98,914.30 156,222.15 57,307.85

KR2F19020002 KR2F19020002: S&P 500 INDEX S 15135B101 20180216S003250 304.. -1,650.000 CENTENE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 99.720000 -110,259.69 164,521.85 54,262.16

KR2F19020002 KR2F19020002: S&P 500 INDEX S 15189T107 20180216S001700 304.. -4,124.000 CENTERPOINT ENERGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 26.690000 -73,134.59 110,058.75 36,924.16

KR2F19020002 KR2F19020002: S&P 500 INDEX S 156700106 20180216S000800 304.. -9,306.000 CENTURYLINK INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 18.920000 -256,784.20 176,052.24 -80,731.96

KR2F19020002 KR2F19020002: S&P 500 INDEX S 156782104 20180216S002250 304.. -3,021.000 CERNER CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 64.400000 -106,781.63 194,533.31 87,751.68

KR2F19020002 KR2F19020002: S&P 500 INDEX S 16119P108 20180216S003090 304.. -1,855.000 CHARTER COMMUNICATIONS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 364.030000 -493,785.40 675,209.40 181,424.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 16119P108 20180320S003850 -394.000 CHARTER COMMUNICATIONS INC 30622.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 332.870000 -104,879.49 131,137.91 26,258.42

KR2F19020002 KR2F19020002: S&P 500 INDEX S 165167107 20180216S004410 304.. -8,693.000 CHESAPEAKE ENERGY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 2.830000 -120,614.34 24,598.77 -96,015.57

KR2F19020002 KR2F19020002: S&P 500 INDEX S 165167107 20180320S003400 -47,343.000 CHESAPEAKE ENERGY CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 3.010000 -656,878.50 142,488.44 -514,390.06

KR2F19020002 KR2F19020002: S&P 500 INDEX S 166764100 20180216S000440 304.. -18,171.000 CHEVRON CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 112.500000 -944,004.62 2,044,036.95 1,100,032.33

KR2F19020002 KR2F19020002: S&P 500 INDEX S 169656105 20180216S004870 304.. -238.000 CHIPOTLE MEXICAN GRILL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 287.000000 -56,088.39 68,299.30 12,210.91

KR2F19020002 KR2F19020002: S&P 500 INDEX S 169656105 20180320S005140 -11.000 CHIPOTLE MEXICAN GRILL INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 316.750000 -2,592.32 3,483.90 891.58

KR2F19020002 KR2F19020002: S&P 500 INDEX S 171340102 20180216S004670 304.. -2,391.000 CHURCH & DWIGHT CO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 49.570000 -94,660.32 118,510.24 23,849.92

KR2F19020002 KR2F19020002: S&P 500 INDEX S 171340102 20180320S003950 -290.000 CHURCH & DWIGHT CO INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 50.250000 -11,481.18 14,571.07 3,089.89

KR2F19020002 KR2F19020002: S&P 500 INDEX S 171798101 20180216S004050 304.. -911.000 CIMAREX ENERGY CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 98.260000 -114,781.45 89,506.08 -25,275.37

KR2F19020002 KR2F19020002: S&P 500 INDEX S 172062101 20180216S003530 304.. -1,428.000 CINCINNATI FINANCIAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 75.960000 -58,017.83 108,460.23 50,442.40

KR2F19020002 KR2F19020002: S&P 500 INDEX S 17275R102 20180216S000250 304.. -47,295.000 CISCO SYSTEMS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 43.970000 -648,077.59 2,079,357.14 1,431,279.55

KR2F19020002 KR2F19020002: S&P 500 INDEX S 17275R102 20180320S003410 -6,146.000 CISCO SYSTEMS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 44.430000 -84,217.89 273,039.99 188,822.10

KR2F19020002 KR2F19020002: S&P 500 INDEX S 172908105 20180216S004130 304.. -824.000 CINTAS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 167.350000 -54,159.24 137,882.87 83,723.63

KR2F19020002 KR2F19020002: S&P 500 INDEX S 172967424 20180216S000370 304.. -25,295.000 CITIGROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 76.800000 -1,592,063.80 1,942,465.42 350,401.62

KR2F19020002 KR2F19020002: S&P 500 INDEX S 172967424 20180320S003440 -3,626.000 CITIGROUP INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 73.120000 -228,219.94 265,107.11 36,887.17

KR2F19020002 KR2F19020002: S&P 500 INDEX S 174610105 20180216S001500 304.. -4,707.000 CITIZENS FINANCIAL GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 45.730000 -98,668.10 215,229.99 116,561.89

KR2F19020002 KR2F19020002: S&P 500 INDEX S 174610105 20180320S004140 -200.000 CITIZENS FINANCIAL GROUP INC
30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 45.190000 -4,192.40 9,037.11 4,844.71

KR2F19020002 KR2F19020002: S&P 500 INDEX S 177376100 20180216S003620 304.. -1,369.000 CITRIX SYSTEMS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 91.120000 -52,052.96 124,731.03 72,678.07

KR2F19020002 KR2F19020002: S&P 500 INDEX S 177376100 20180320S003700 -708.000 CITRIX SYSTEMS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 94.330000 -26,920.01 66,779.08 39,859.07

KR2F19020002 KR2F19020002: S&P 500 INDEX S 189054109 20180216S003740 304.. -1,233.000 CLOROX CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 130.630000 -94,128.03 161,050.98 66,922.95

KR2F19020002 KR2F19020002: S&P 500 INDEX S 191216100 20180216S000320 304.. -36,685.000 COCA-COLA CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 45.530000 -847,993.42 1,670,104.19 822,110.77

KR2F19020002 KR2F19020002: S&P 500 INDEX S 192446102 20180216S001300 304.. -5,641.000 COGNIZANT TECHNOLOGY SOLUTIONS UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 81.490000 -210,516.82 459,639.99 249,123.17

KR2F19020002 KR2F19020002: S&P 500 INDEX S 192446102 20180320S004850 -34.000 COGNIZANT TECHNOLOGY SOLUTIONS
3.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 84.030000 -1,268.85 2,856.74 1,587.89

KR2F19020002 KR2F19020002: S&P 500 INDEX S 194162103 20180216S000900 304.. -8,401.000 COLGATE-PALMOLIVE CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 70.990000 -242,313.25 596,328.48 354,015.23

KR2F19020002 KR2F19020002: S&P 500 INDEX S 194162103 20180320S004560 -67.000 COLGATE-PALMOLIVE CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 70.220000 -1,932.51 4,704.28 2,771.77

KR2F19020002 KR2F19020002: S&P 500 INDEX S 20030N101 20180216S000270 304.. -44,623.000 COMCAST CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 40.000000 -715,715.55 1,784,744.89 1,069,029.34

Transaction Detail

S&P 500 INDEX - KR2F19020002 Period :  1/1/2018 to 3/31/2018
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 20030N101 20180320S003580 -1,117.000 COMCAST CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 35.360000 -17,915.74 39,493.24 21,577.50

KR2F19020002 KR2F19020002: S&P 500 INDEX S 200340107 20180216S003240 304.. -1,664.000 COMERICA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 96.980000 -57,052.84 161,358.89 104,306.05

KR2F19020002 KR2F19020002: S&P 500 INDEX S 200340107 20180320S004780 -42.000 COMERICA INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 98.710000 -1,440.04 4,145.41 2,705.37

KR2F19020002 KR2F19020002: S&P 500 INDEX S 205887102 20180216S001780 304.. -3,908.000 CONAGRA BRANDS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 36.190000 -87,494.96 141,416.64 53,921.68

KR2F19020002 KR2F19020002: S&P 500 INDEX S 205887102 20180320S003860 -373.000 CONAGRA BRANDS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 36.560000 -8,350.98 13,635.54 5,284.56

KR2F19020002 KR2F19020002: S&P 500 INDEX S 20605P101 20180216S004480 304.. -1,423.000 CONCHO RESOURCES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 145.590000 -137,557.65 207,154.24 69,596.59

KR2F19020002 KR2F19020002: S&P 500 INDEX S 20825C104 20180216S000670 304.. -11,437.000 CONOCOPHILLIPS UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 54.410000 -432,968.11 622,226.12 189,258.01

KR2F19020002 KR2F19020002: S&P 500 INDEX S 20825C104 20180320S003630 -988.000 CONOCOPHILLIPS 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 54.100000 -37,402.51 53,445.55 16,043.04

KR2F19020002 KR2F19020002: S&P 500 INDEX S 209115104 20180216S002310 304.. -2,966.000 CONSOLIDATED EDISON INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 76.840000 -143,300.50 227,885.08 84,584.58

KR2F19020002 KR2F19020002: S&P 500 INDEX S 21036P108 20180216S003270 304.. -1,648.000 CONSTELLATION BRANDS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 216.690000 -112,052.00 357,070.09 245,018.09

KR2F19020002 KR2F19020002: S&P 500 INDEX S 21036P108 20180320S004910 -31.000 CONSTELLATION BRANDS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 226.840000 -2,107.77 7,031.34 4,923.57

KR2F19020002 KR2F19020002: S&P 500 INDEX S 216648402 20180216S004340 304.. -469.000 COOPER COS INC/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 232.900000 -81,603.10 109,219.38 27,616.28

KR2F19020002 KR2F19020002: S&P 500 INDEX S 219350105 20180216S000920 304.. -8,314.000 CORNING INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 29.450000 -127,814.03 244,823.28 117,009.25

KR2F19020002 KR2F19020002: S&P 500 INDEX S 22160K105 20180216S001680 304.. -4,181.000 COSTCO WHOLESALE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 191.450000 -288,741.96 800,373.92 511,631.96

KR2F19020002 KR2F19020002: S&P 500 INDEX S 222070203 20180216S005090 304.. -4,517.000 COTY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 21.420000 -81,894.81 96,744.64 14,849.83

KR2F19020002 KR2F19020002: S&P 500 INDEX S 22822V101 20180216S001810 304.. -3,886.000 CROWN CASTLE INTERNATIONAL COR UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 107.530000 -271,023.57 417,820.58 146,797.01

KR2F19020002 KR2F19020002: S&P 500 INDEX S 231021106 20180216S003420 304.. -1,493.000 CUMMINS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 164.930000 -87,468.93 246,216.33 158,747.40

KR2F19020002 KR2F19020002: S&P 500 INDEX S 23331A109 20180216S002080 304.. -3,265.000 DR HORTON INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 45.170000 -100,143.15 147,465.58 47,322.43

KR2F19020002 KR2F19020002: S&P 500 INDEX S 233331107 20180216S003170 304.. -1,716.000 DTE ENERGY CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 102.730000 -96,228.10 176,267.38 80,039.28

KR2F19020002 KR2F19020002: S&P 500 INDEX S 23355L106 20180216S002460 304.. -2,729.000 DXC TECHNOLOGY CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 100.840000 -136,694.89 275,165.36 138,470.47

KR2F19020002 KR2F19020002: S&P 500 INDEX S 235851102 20180216S001250 304.. -5,856.000 DANAHER CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 97.340000 -223,634.28 569,967.12 346,332.84

KR2F19020002 KR2F19020002: S&P 500 INDEX S 237194105 20180216S003820 304.. -1,184.000 DARDEN RESTAURANTS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 97.400000 -57,268.40 115,310.28 58,041.88

KR2F19020002 KR2F19020002: S&P 500 INDEX S 23918K108 20180216S003500 304.. -1,449.000 DAVITA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 73.810000 -77,172.46 106,940.19 29,767.73

KR2F19020002 KR2F19020002: S&P 500 INDEX S 23918K108 20180320S003960 -288.000 DAVITA INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 68.460000 -15,338.63 19,714.54 4,375.91

KR2F19020002 KR2F19020002: S&P 500 INDEX S 244199105 20180216S002210 304.. -3,060.000 DEERE & CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 165.930000 -162,062.25 507,695.99 345,633.74

KR2F19020002 KR2F19020002: S&P 500 INDEX S 247361702 20180216S001180 304.. -6,276.000 DELTA AIR LINES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 53.000000 -183,586.73 332,595.36 149,008.63

KR2F19020002 KR2F19020002: S&P 500 INDEX S 247361702 20180320S004050 -233.000 DELTA AIR LINES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 56.160000 -6,815.76 13,083.99 6,268.23

KR2F19020002 KR2F19020002: S&P 500 INDEX S 24906P109 20180216S002870 304.. -2,197.000 DENTSPLY SIRONA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 57.910000 -110,418.49 127,215.79 16,797.30

KR2F19020002 KR2F19020002: S&P 500 INDEX S 25179M103 20180216S001430 304.. -5,028.000 DEVON ENERGY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 34.630000 -145,967.47 174,102.55 28,135.08

KR2F19020002 KR2F19020002: S&P 500 INDEX S 253868103 20180216S003020 304.. -1,965.000 DIGITAL REALTY TRUST INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 102.310000 -205,361.17 201,019.42 -4,341.75

KR2F19020002 KR2F19020002: S&P 500 INDEX S 254687106 20180216S000530 304.. -14,449.000 WALT DISNEY CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 105.310000 -644,689.43 1,521,474.92 876,785.49

KR2F19020002 KR2F19020002: S&P 500 INDEX S 254687106 20180320S004080 -213.000 WALT DISNEY CO/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 101.610000 -9,503.69 21,640.81 12,137.12

KR2F19020002 KR2F19020002: S&P 500 INDEX S 254709108 20180216S001930 304.. -3,477.000 DISCOVER FINANCIAL SERVICES UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 78.350000 -77,363.05 272,396.22 195,033.17

KR2F19020002 KR2F19020002: S&P 500 INDEX S 254709108 20180320S003830 -418.000 DISCOVER FINANCIAL SERVICES
30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 76.260000 -9,300.48 31,873.55 22,573.07

KR2F19020002 KR2F19020002: S&P 500 INDEX S 25470F104 20180216S005040 304.. -1,473.000 DISCOVERY COMMUNICATIONS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 23.990000 -35,531.15 35,333.80 -197.35

KR2F19020002 KR2F19020002: S&P 500 INDEX S 25470F302 20180216S003030 304.. -1,944.000 DISCOVERY COMMUNICATIONS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 22.740000 -49,923.53 44,202.21 -5,721.32

KR2F19020002 KR2F19020002: S&P 500 INDEX S 25470M109 20180216S002880 304.. -2,180.000 DISH NETWORK CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 45.620000 -137,787.91 99,441.84 -38,346.07

KR2F19020002 KR2F19020002: S&P 500 INDEX S 256677105 20180216S002620 304.. -2,492.000 DOLLAR GENERAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 98.310000 -141,952.57 244,964.49 103,011.92

KR2F19020002 KR2F19020002: S&P 500 INDEX S 256677105 20180320S004360 -109.000 DOLLAR GENERAL CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 94.130000 -6,209.00 10,259.16 4,050.16

KR2F19020002 KR2F19020002: S&P 500 INDEX S 256746108 20180216S002820 304.. -2,268.000 DOLLAR TREE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 108.200000 -128,210.20 245,373.53 117,163.33

KR2F19020002 KR2F19020002: S&P 500 INDEX S 25746U109 20180216S001190 304.. -6,157.000 DOMINION ENERGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 75.310000 -258,130.04 463,638.17 205,508.13

KR2F19020002 KR2F19020002: S&P 500 INDEX S 260003108 20180216S003430 304.. -1,490.000 DOVER CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 101.460000 -56,565.48 151,160.56 94,595.08

KR2F19020002 KR2F19020002: S&P 500 INDEX S 260003108 20180320S004640 -58.000 DOVER CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 100.480000 -2,201.88 5,827.26 3,625.38

KR2F19020002 KR2F19020002: S&P 500 INDEX S 26078J100 20180216S000400 304.. -22,386.000 DOWDUPONT INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 71.660000 -814,862.24 1,604,023.39 789,161.15

KR2F19020002 KR2F19020002: S&P 500 INDEX S 26138E109 20180216S003140 304.. -1,727.000 DR PEPPER SNAPPLE GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 115.150000 -66,206.77 198,844.54 132,637.77

KR2F19020002 KR2F19020002: S&P 500 INDEX S 26138E109 20180320S004970 -26.000 DR PEPPER SNAPPLE GROUP INC
306229.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 118.050000 -996.74 3,068.99 2,072.25

KR2F19020002 KR2F19020002: S&P 500 INDEX S 264411505 20180216S002000 304.. -3,407.000 DUKE REALTY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 25.610000 -100,818.10 87,244.71 -13,573.39

Transaction Detail

S&P 500 INDEX - KR2F19020002 Period :  1/1/2018 to 3/31/2018
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 26441C204 20180216S001130 304.. -6,696.000 DUKE ENERGY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 76.100000 -383,532.32 509,515.60 125,983.28

KR2F19020002 KR2F19020002: S&P 500 INDEX S 26875P101 20180216S001330 304.. -5,532.000 EOG RESOURCES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 107.200000 -287,496.29 592,972.22 305,475.93

KR2F19020002 KR2F19020002: S&P 500 INDEX S 26884L109 20180216S002780 304.. -2,342.000 EQT CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 52.970000 -121,211.73 124,043.57 2,831.84

KR2F19020002 KR2F19020002: S&P 500 INDEX S 269246401 20180216S002540 304.. -2,590.000 E*TRADE FINANCIAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 51.490000 -138,586.05 133,346.01 -5,240.04

KR2F19020002 KR2F19020002: S&P 500 INDEX S 269246401 20180320S004120 -204.000 E*TRADE FINANCIAL CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 56.980000 -10,915.66 11,622.78 707.12

KR2F19020002 KR2F19020002: S&P 500 INDEX S 277432100 20180216S003600 304.. -1,375.000 EASTMAN CHEMICAL CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 99.850000 -76,712.95 137,280.27 60,567.32

KR2F19020002 KR2F19020002: S&P 500 INDEX S 277432100 20180320S004950 -28.000 EASTMAN CHEMICAL CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 106.720000 -1,562.15 2,987.87 1,425.72

KR2F19020002 KR2F19020002: S&P 500 INDEX S 278642103 20180216S000810 304.. -9,293.000 EBAY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 43.160000 -146,189.33 401,046.53 254,857.20

KR2F19020002 KR2F19020002: S&P 500 INDEX S 278642103 20180320S003550 -1,492.000 EBAY INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 42.080000 -23,470.84 62,777.19 39,306.35

KR2F19020002 KR2F19020002: S&P 500 INDEX S 278865100 20180216S002630 304.. -2,488.000 ECOLAB INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 131.220000 -179,613.40 326,443.32 146,829.92

KR2F19020002 KR2F19020002: S&P 500 INDEX S 281020107 20180216S002170 304.. -3,117.000 EDISON INTERNATIONAL UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 60.040000 -94,617.05 187,126.31 92,509.26

KR2F19020002 KR2F19020002: S&P 500 INDEX S 28176E108 20180216S002980 304.. -2,025.000 EDWARDS LIFESCIENCES CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 134.270000 -78,680.30 271,870.07 193,189.77

KR2F19020002 KR2F19020002: S&P 500 INDEX S 28176E108 20180320S004600 -64.000 EDWARDS LIFESCIENCES CORP
30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 139.690000 -2,486.69 8,939.28 6,452.59

KR2F19020002 KR2F19020002: S&P 500 INDEX S 285512109 20180216S002340 304.. -2,946.000 ELECTRONIC ARTS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 126.430000 -136,709.31 372,426.24 235,716.93

KR2F19020002 KR2F19020002: S&P 500 INDEX S 285512109 20180320S004830 -35.000 ELECTRONIC ARTS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 125.770000 -1,624.18 4,401.51 2,777.33

KR2F19020002 KR2F19020002: S&P 500 INDEX S 291011104 20180216S001200 304.. -6,140.000 EMERSON ELECTRIC CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 71.380000 -151,972.27 438,230.20 286,257.93

KR2F19020002 KR2F19020002: S&P 500 INDEX S 291011104 20180320S003900 -308.000 EMERSON ELECTRIC CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 71.120000 -7,623.36 21,902.81 14,279.45

KR2F19020002 KR2F19020002: S&P 500 INDEX S 29364G103 20180216S003150 304.. -1,725.000 ENTERGY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 76.240000 -97,424.16 131,501.10 34,076.94

KR2F19020002 KR2F19020002: S&P 500 INDEX S 29414D100 20180216S005020 304.. -1,158.000 ENVISION HEALTHCARE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 38.070000 -80,282.37 44,080.73 -36,201.64

KR2F19020002 KR2F19020002: S&P 500 INDEX S 294429105 20180216S003870 304.. -1,149.000 EQUIFAX INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 117.050000 -65,108.97 134,477.25 69,368.28

KR2F19020002 KR2F19020002: S&P 500 INDEX S 29444U700 20180216S004220 304.. -748.000 EQUINIX INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 405.290000 -206,964.70 303,127.17 96,162.47

KR2F19020002 KR2F19020002: S&P 500 INDEX S 29476L107 20180216S001920 304.. -3,516.000 EQUITY RESIDENTIAL UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 57.900000 -171,811.46 203,556.42 31,744.96

KR2F19020002 KR2F19020002: S&P 500 INDEX S 297178105 20180216S004290 304.. -631.000 ESSEX PROPERTY TRUST INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 228.920000 -121,164.13 144,434.35 23,270.22

KR2F19020002 KR2F19020002: S&P 500 INDEX S 30040W108 20180216S002240 304.. -3,031.000 EVERSOURCE ENERGY UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 58.470000 -117,765.13 177,205.18 59,440.05

KR2F19020002 KR2F19020002: S&P 500 INDEX S 30161N101 20180216S000840 304.. -9,185.000 EXELON CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 37.600000 -321,328.32 345,322.12 23,993.80

KR2F19020002 KR2F19020002: S&P 500 INDEX S 30212P303 20180216S004650 304.. -1,176.000 EXPEDIA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 102.000000 -84,527.81 119,940.22 35,412.41

KR2F19020002 KR2F19020002: S&P 500 INDEX S 30212P303 20180320S005040 -20.000 EXPEDIA INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 111.050000 -1,437.55 2,220.77 783.22

KR2F19020002 KR2F19020002: S&P 500 INDEX S 302130109 20180216S003200 304.. -1,700.000 EXPEDITORS INTERNATIONAL OF WA UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 63.920000 -61,454.36 108,653.33 47,198.97

KR2F19020002 KR2F19020002: S&P 500 INDEX S 302130109 20180320S004750 -45.000 EXPEDITORS INTERNATIONAL OF WA
306.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 64.410000 -1,626.73 2,898.16 1,271.43

KR2F19020002 KR2F19020002: S&P 500 INDEX S 30219G108 20180216S001340 304.. -5,419.000 EXPRESS SCRIPTS HOLDING CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 74.510000 -262,481.34 403,730.08 141,248.74

KR2F19020002 KR2F19020002: S&P 500 INDEX S 30219G108 20180320S004670 -56.000 EXPRESS SCRIPTS HOLDING CO
30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 73.530000 -2,712.48 4,117.27 1,404.79

KR2F19020002 KR2F19020002: S&P 500 INDEX S 30225T102 20180216S003790 304.. -1,205.000 EXTRA SPACE STORAGE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 82.370000 -102,715.14 99,246.11 -3,469.03

KR2F19020002 KR2F19020002: S&P 500 INDEX S 30231G102 20180216S000290 304.. -40,538.000 EXXON MOBIL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 76.180000 -2,050,193.79 3,087,881.89 1,037,688.10

KR2F19020002 KR2F19020002: S&P 500 INDEX S 302445101 20180216S003670 304.. -1,325.000 FLIR SYSTEMS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 49.250000 -41,759.32 65,249.85 23,490.53

KR2F19020002 KR2F19020002: S&P 500 INDEX S 302491303 20180216S003700 304.. -1,285.000 FMC CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 85.040000 -54,080.83 109,265.67 55,184.84

KR2F19020002 KR2F19020002: S&P 500 INDEX S 30303M102 20180216S000390 304.. -22,815.000 FACEBOOK INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 178.990000 -1,699,950.69 4,083,256.24 2,383,305.55

KR2F19020002 KR2F19020002: S&P 500 INDEX S 311900104 20180216S004540 304.. -2,749.000 FASTENAL CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 55.520000 -86,385.72 152,609.50 66,223.78

KR2F19020002 KR2F19020002: S&P 500 INDEX S 313747206 20180216S004270 304.. -694.000 FEDERAL REALTY INVESTMENT TRUS UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 111.880000 -103,957.02 77,637.10 -26,319.92

KR2F19020002 KR2F19020002: S&P 500 INDEX S 31428X106 20180216S002760 304.. -2,360.000 FEDEX CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 244.000000 -211,513.15 575,783.50 364,270.35

KR2F19020002 KR2F19020002: S&P 500 INDEX S 315616102 20180216S004310 304.. -599.000 F5 NETWORKS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 144.840000 -63,014.56 86,750.64 23,736.08

KR2F19020002 KR2F19020002: S&P 500 INDEX S 315616102 20180320S004870 -33.000 F5 NETWORKS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 147.110000 -3,471.59 4,854.15 1,382.56

KR2F19020002 KR2F19020002: S&P 500 INDEX S 31620M106 20180216S002120 304.. -3,194.000 FIDELITY NATIONAL INFORMATION UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 96.540000 -144,304.28 308,318.50 164,014.22

KR2F19020002 KR2F19020002: S&P 500 INDEX S 31620M106 20180320S004350 -111.000 FIDELITY NATIONAL INFORMATION
30622.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 100.340000 -5,014.96 11,136.64 6,121.68

KR2F19020002 KR2F19020002: S&P 500 INDEX S 316773100 20180216S001120 304.. -6,750.000 FIFTH THIRD BANCORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 33.110000 -103,219.11 223,470.57 120,251.46

KR2F19020002 KR2F19020002: S&P 500 INDEX S 316773100 20180320S003760 -553.000 FIFTH THIRD BANCORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 33.810000 -8,456.32 18,695.09 10,238.77

KR2F19020002 KR2F19020002: S&P 500 INDEX S 337738108 20180216S003010 304.. -1,993.000 FISERV INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 140.500000 -94,905.46 279,989.03 185,083.57

Transaction Detail

S&P 500 INDEX - KR2F19020002 Period :  1/1/2018 to 3/31/2018
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 337738108 20180320S004250 -151.000 FISERV INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 73.710000 -3,595.26 11,129.12 7,533.86

KR2F19020002 KR2F19020002: S&P 500 INDEX S 337932107 20180216S004580 304.. -4,171.000 FIRSTENERGY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 32.930000 -154,223.18 137,337.55 -16,885.63

KR2F19020002 KR2F19020002: S&P 500 INDEX S 343412102 20180216S004920 304.. -1,338.000 FLUOR CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 57.680000 -36,585.69 77,168.26 40,582.57

KR2F19020002 KR2F19020002: S&P 500 INDEX S 34354P105 20180216S005010 304.. -1,250.000 FLOWSERVE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 42.750000 -46,926.54 53,432.25 6,505.71

KR2F19020002 KR2F19020002: S&P 500 INDEX S 344849104 20180216S004950 304.. -1,187.000 FOOT LOCKER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 49.240000 -72,840.57 58,442.14 -14,398.43

KR2F19020002 KR2F19020002: S&P 500 INDEX S 344849104 20180320S004320 -134.000 FOOT LOCKER INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 44.000000 -8,222.95 5,895.42 -2,327.53

KR2F19020002 KR2F19020002: S&P 500 INDEX S 345370860 20180216S000310 304.. -37,325.000 FORD MOTOR CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 10.770000 -328,602.93 401,950.81 73,347.88

KR2F19020002 KR2F19020002: S&P 500 INDEX S 34959J108 20180216S002360 304.. -2,926.000 FORTIVE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 75.080000 -74,939.07 219,662.52 144,723.45

KR2F19020002 KR2F19020002: S&P 500 INDEX S 34964C106 20180216S003470 304.. -1,473.000 FORTUNE BRANDS HOME & SECURITY UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 62.690000 -93,916.11 92,333.30 -1,582.81

KR2F19020002 KR2F19020002: S&P 500 INDEX S 34964C106 20180320S004410 -94.000 FORTUNE BRANDS HOME & SECURITY
30.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 61.020000 -5,993.29 5,735.31 -257.98

KR2F19020002 KR2F19020002: S&P 500 INDEX S 354613101 20180216S002150 304.. -3,126.000 FRANKLIN RESOURCES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 38.860000 -99,258.75 121,464.44 22,205.69

KR2F19020002 KR2F19020002: S&P 500 INDEX S 354613101 20180320S004790 -40.000 FRANKLIN RESOURCES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 38.370000 -1,270.11 1,534.64 264.53

KR2F19020002 KR2F19020002: S&P 500 INDEX S 35671D857 20180216S000630 304.. -12,880.000 FREEPORT-MCMORAN INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 19.040000 -259,230.33 245,211.14 -14,019.19

KR2F19020002 KR2F19020002: S&P 500 INDEX S 36174X101 20180216S001220 304.. -5,973.000 GGP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 22.020000 -146,108.79 131,512.56 -14,596.23

KR2F19020002 KR2F19020002: S&P 500 INDEX S 363576109 20180216S003130 304.. -1,729.000 ARTHUR J GALLAGHER & CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 68.880000 -81,020.67 119,081.83 38,061.16

KR2F19020002 KR2F19020002: S&P 500 INDEX S 364760108 20180216S004850 304.. -2,084.000 GAP INC/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 33.260000 -46,500.79 69,307.03 22,806.24

KR2F19020002 KR2F19020002: S&P 500 INDEX S 366651107 20180216S004090 304.. -867.000 GARTNER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 117.620000 -106,050.42 101,966.53 -4,083.89

KR2F19020002 KR2F19020002: S&P 500 INDEX S 369550108 20180216S002510 304.. -2,657.000 GENERAL DYNAMICS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 225.600000 -181,984.98 599,360.39 417,375.41

KR2F19020002 KR2F19020002: S&P 500 INDEX S 369550108 20180320S004680 -55.000 GENERAL DYNAMICS CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 224.410000 -3,767.10 12,341.33 8,574.23

KR2F19020002 KR2F19020002: S&P 500 INDEX S 369604103 20180216S000200 304.. -82,965.000 GENERAL ELECTRIC CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 14.850000 -1,539,755.10 1,231,909.39 -307,845.71

KR2F19020002 KR2F19020002: S&P 500 INDEX S 370334104 20180216S004450 304.. -5,438.000 GENERAL MILLS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 56.450000 -214,068.47 306,944.98 92,876.51

KR2F19020002 KR2F19020002: S&P 500 INDEX S 37045V100 20180216S000660 304.. -12,230.000 GENERAL MOTORS CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 41.870000 -419,198.23 512,019.86 92,821.63

KR2F19020002 KR2F19020002: S&P 500 INDEX S 37045V100 20180320S003710 -703.000 GENERAL MOTORS CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 37.170000 -24,096.19 26,127.94 2,031.75

KR2F19020002 KR2F19020002: S&P 500 INDEX S 372460105 20180216S003560 304.. -1,402.000 GENUINE PARTS CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 100.490000 -68,018.26 140,873.15 72,854.89

KR2F19020002 KR2F19020002: S&P 500 INDEX S 375558103 20180216S000650 304.. -12,497.000 GILEAD SCIENCES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 81.450000 -519,184.54 1,017,780.79 498,596.25

KR2F19020002 KR2F19020002: S&P 500 INDEX S 37940X102 20180216S003390 304.. -1,523.000 GLOBAL PAYMENTS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 112.690000 -112,966.65 171,610.03 58,643.38

KR2F19020002 KR2F19020002: S&P 500 INDEX S 38141G104 20180216S002050 304.. -3,356.000 GOLDMAN SACHS GROUP INC/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 266.630000 -366,985.44 894,722.49 527,737.05

KR2F19020002 KR2F19020002: S&P 500 INDEX S 382550101 20180216S004840 304.. -2,356.000 GOODYEAR TIRE & RUBBER CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 30.000000 -41,822.65 70,673.06 28,850.41

KR2F19020002 KR2F19020002: S&P 500 INDEX S 382550101 20180320S003940 -292.000 GOODYEAR TIRE & RUBBER CO/THE
3062.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 28.150000 -5,183.45 8,218.99 3,035.54

KR2F19020002 KR2F19020002: S&P 500 INDEX S 384802104 20180216S004600 304.. -496.000 WW GRAINGER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 269.450000 -79,641.54 133,634.09 53,992.55

KR2F19020002 KR2F19020002: S&P 500 INDEX S 384802104 20180320S004800 -38.000 WW GRAINGER INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 287.980000 -6,101.57 10,942.16 4,840.59

KR2F19020002 KR2F19020002: S&P 500 INDEX S 40412C101 20180216S002480 304.. -2,710.000 HCA HEALTHCARE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 100.720000 -195,682.19 272,924.42 77,242.23

KR2F19020002 KR2F19020002: S&P 500 INDEX S 40412C101 20180320S004280 -148.000 HCA HEALTHCARE INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 102.750000 -10,686.70 15,205.50 4,518.80

KR2F19020002 KR2F19020002: S&P 500 INDEX S 40414L109 20180216S005080 304.. -4,487.000 HCP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 22.380000 -143,974.82 100,409.21 -43,565.61

KR2F19020002 KR2F19020002: S&P 500 INDEX S 40434L105 20180216S000470 304.. -15,980.000 HP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 21.400000 -114,500.07 341,938.45 227,438.38

KR2F19020002 KR2F19020002: S&P 500 INDEX S 40434L105 20180320S003540 -1,564.000 HP INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 23.250000 -11,206.39 36,359.43 25,153.04

KR2F19020002 KR2F19020002: S&P 500 INDEX S 406216101 20180216S000910 304.. -8,348.000 HALLIBURTON CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 46.760000 -218,482.81 390,314.18 171,831.37

KR2F19020002 KR2F19020002: S&P 500 INDEX S 410345102 20180216S004830 304.. -3,488.000 HANESBRANDS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 20.410000 -114,466.61 71,183.09 -43,283.52

KR2F19020002 KR2F19020002: S&P 500 INDEX S 410345102 20180320S004160 -195.000 HANESBRANDS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 19.400000 -6,399.37 3,782.63 -2,616.74

KR2F19020002 KR2F19020002: S&P 500 INDEX S 412822108 20180216S004800 304.. -1,610.000 HARLEY-DAVIDSON INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 47.630000 -43,188.32 76,676.77 33,488.45

KR2F19020002 KR2F19020002: S&P 500 INDEX S 413875105 20180216S003880 304.. -1,141.000 HARRIS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 155.790000 -67,369.03 177,738.95 110,369.92

KR2F19020002 KR2F19020002: S&P 500 INDEX S 413875105 20180320S005120 -14.000 HARRIS CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 156.950000 -826.61 2,197.08 1,370.47

KR2F19020002 KR2F19020002: S&P 500 INDEX S 416515104 20180216S001980 304.. -3,413.000 HARTFORD FINANCIAL SERVICES GR UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 54.280000 -159,027.22 185,239.47 26,212.25

KR2F19020002 KR2F19020002: S&P 500 INDEX S 418056107 20180216S003930 304.. -1,085.000 HASBRO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 97.230000 -56,889.85 105,484.20 48,594.35

KR2F19020002 KR2F19020002: S&P 500 INDEX S 418056107 20180320S005200 -8.000 HASBRO INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 86.520000 -419.46 692.09 272.63

KR2F19020002 KR2F19020002: S&P 500 INDEX S 423452101 20180216S004880 304.. -1,039.000 HELMERICH & PAYNE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 65.280000 -42,020.89 67,819.26 25,798.37

KR2F19020002 KR2F19020002: S&P 500 INDEX S 427866108 20180216S003650 304.. -1,349.000 HERSHEY CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 100.400000 -87,985.06 135,426.31 47,441.25

Transaction Detail

S&P 500 INDEX - KR2F19020002 Period :  1/1/2018 to 3/31/2018
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 42809H107 20180216S004680 304.. -2,584.000 HESS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 45.120000 -160,719.13 116,578.64 -44,140.49

KR2F19020002 KR2F19020002: S&P 500 INDEX S 42809H107 20180320S004380 -96.000 HESS CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 47.350000 -5,970.99 4,545.15 -1,425.84

KR2F19020002 KR2F19020002: S&P 500 INDEX S 42824C109 20180216S000490 304.. -15,259.000 HEWLETT PACKARD ENTERPRISE CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 16.300000 -73,379.24 248,697.30 175,318.06

KR2F19020002 KR2F19020002: S&P 500 INDEX S 42824C109 20180320S003560 -1,321.000 HEWLETT PACKARD ENTERPRISE CO
306.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 18.790000 -6,352.58 24,819.15 18,466.57

KR2F19020002 KR2F19020002: S&P 500 INDEX S 43300A203 20180216S003050 304.. -1,935.000 HILTON WORLDWIDE HOLDINGS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 84.460000 -128,517.86 163,414.06 34,896.20

KR2F19020002 KR2F19020002: S&P 500 INDEX S 436440101 20180216S005060 304.. -2,638.000 HOLOGIC INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 39.120000 -99,431.88 103,188.43 3,756.55

KR2F19020002 KR2F19020002: S&P 500 INDEX S 437076102 20180216S000690 304.. -11,172.000 HOME DEPOT INC/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 185.070000 -618,477.09 2,067,399.20 1,448,922.11

KR2F19020002 KR2F19020002: S&P 500 INDEX S 438516106 20180216S001040 304.. -7,288.000 HONEYWELL INTERNATIONAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 153.090000 -437,281.02 1,115,610.46 678,329.44

KR2F19020002 KR2F19020002: S&P 500 INDEX S 438516106 20180320S003820 -445.000 HONEYWELL INTERNATIONAL INC
306229.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 150.840000 -26,700.06 67,117.21 40,417.15

KR2F19020002 KR2F19020002: S&P 500 INDEX S 440452100 20180216S004900 304.. -2,575.000 HORMEL FOODS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 33.770000 -66,069.40 86,949.22 20,879.82

KR2F19020002 KR2F19020002: S&P 500 INDEX S 44107P104 20180216S001080 304.. -7,080.000 HOST HOTELS & RESORTS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 19.590000 -124,066.54 138,683.59 14,617.05

KR2F19020002 KR2F19020002: S&P 500 INDEX S 44107P104 20180320S004010 -245.000 HOST HOTELS & RESORTS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 18.990000 -4,293.26 4,652.09 358.83

KR2F19020002 KR2F19020002: S&P 500 INDEX S 444859102 20180216S003630 304.. -1,367.000 HUMANA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 266.880000 -108,638.98 364,789.17 256,150.19

KR2F19020002 KR2F19020002: S&P 500 INDEX S 444859102 20180320S003990 -258.000 HUMANA INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 270.640000 -20,503.92 69,818.26 49,314.34

KR2F19020002 KR2F19020002: S&P 500 INDEX S 445658107 20180216S004140 304.. -819.000 JB HUNT TRANSPORT SERVICES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 120.440000 -64,984.31 98,630.68 33,646.37

KR2F19020002 KR2F19020002: S&P 500 INDEX S 446150104 20180216S000730 304.. -10,342.000 HUNTINGTON BANCSHARES INC/OH UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 15.790000 -177,399.96 163,284.15 -14,115.81

KR2F19020002 KR2F19020002: S&P 500 INDEX S 45168D104 20180216S004120 304.. -835.000 IDEXX LABORATORIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 181.130000 -126,674.33 151,228.71 24,554.38

KR2F19020002 KR2F19020002: S&P 500 INDEX S 452308109 20180216S002330 304.. -2,949.000 ILLINOIS TOOL WORKS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 163.070000 -152,352.41 480,846.25 328,493.84

KR2F19020002 KR2F19020002: S&P 500 INDEX S 452308109 20180320S005010 -23.000 ILLINOIS TOOL WORKS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 168.100000 -1,188.24 3,865.92 2,677.68

KR2F19020002 KR2F19020002: S&P 500 INDEX S 452327109 20180216S003570 304.. -1,396.000 ILLUMINA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 228.850000 -249,836.20 319,443.26 69,607.06

KR2F19020002 KR2F19020002: S&P 500 INDEX S 45337C102 20180216S003220 304.. -1,676.000 INCYTE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 85.550000 -245,636.92 143,367.73 -102,269.19

KR2F19020002 KR2F19020002: S&P 500 INDEX S 458140100 20180216S000260 304.. -44,773.000 INTEL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 45.800000 -781,640.98 2,050,402.23 1,268,761.25

KR2F19020002 KR2F19020002: S&P 500 INDEX S 45866F104 20180216S001310 304.. -5,597.000 INTERCONTINENTAL EXCHANGE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 72.120000 -202,670.34 403,616.04 200,945.70

KR2F19020002 KR2F19020002: S&P 500 INDEX S 45866F104 20180320S004440 -91.000 INTERCONTINENTAL EXCHANGE INC
3062.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 74.180000 -3,295.16 6,749.71 3,454.55

KR2F19020002 KR2F19020002: S&P 500 INDEX S 459200101 20180216S000940 304.. -8,237.000 INTERNATIONAL BUSINESS MACHINE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 155.870000 -698,207.72 1,283,775.24 585,567.52

KR2F19020002 KR2F19020002: S&P 500 INDEX S 459200101 20180320S004290 -148.000 INTERNATIONAL BUSINESS MACHINE
306.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 157.520000 -12,545.19 23,310.67 10,765.48

KR2F19020002 KR2F19020002: S&P 500 INDEX S 459506101 20180216S004210 304.. -756.000 INTERNATIONAL FLAVORS & FRAGRA UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 143.580000 -42,457.13 108,535.83 66,078.70

KR2F19020002 KR2F19020002: S&P 500 INDEX S 460146103 20180216S001760 304.. -3,950.000 INTERNATIONAL PAPER CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 58.440000 -116,800.68 230,815.35 114,014.67

KR2F19020002 KR2F19020002: S&P 500 INDEX S 460690100 20180216S001860 304.. -3,717.000 INTERPUBLIC GROUP OF COS INC/T UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 25.120000 -65,619.03 93,361.88 27,742.85

KR2F19020002 KR2F19020002: S&P 500 INDEX S 460690100 20180320S004190 -182.000 INTERPUBLIC GROUP OF COS INC/T
3062.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 23.540000 -3,212.98 4,283.86 1,070.88

KR2F19020002 KR2F19020002: S&P 500 INDEX S 461202103 20180216S002790 304.. -2,324.000 INTUIT INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 169.020000 -150,268.37 392,763.94 242,495.57

KR2F19020002 KR2F19020002: S&P 500 INDEX S 46120E602 20180216S003940 304.. -1,072.000 INTUITIVE SURGICAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 418.560000 -157,805.59 448,652.30 290,846.71

KR2F19020002 KR2F19020002: S&P 500 INDEX S 46266C105 20180216S003590 304.. -1,393.000 IQVIA HOLDINGS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 101.390000 -133,219.04 141,222.41 8,003.37

KR2F19020002 KR2F19020002: S&P 500 INDEX S 46284V101 20180216S003100 304.. -1,798.000 IRON MOUNTAIN INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 35.000000 -58,505.40 62,923.82 4,418.42

KR2F19020002 KR2F19020002: S&P 500 INDEX S 46625H100 20180216S000330 304.. -33,195.000 JPMORGAN CHASE & CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 114.680000 -1,148,883.15 3,806,429.15 2,657,546.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 46625H100 20180320S003520 -1,666.000 JPMORGAN CHASE & CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 114.910000 -57,660.47 191,421.27 133,760.80

KR2F19020002 KR2F19020002: S&P 500 INDEX S 469814107 20180216S003850 304.. -1,174.000 JACOBS ENGINEERING GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 63.400000 -48,618.35 74,424.30 25,805.95

KR2F19020002 KR2F19020002: S&P 500 INDEX S 478160104 20180216S000360 304.. -25,702.000 JOHNSON & JOHNSON UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 130.880000 -1,604,193.06 3,363,547.76 1,759,354.70

KR2F19020002 KR2F19020002: S&P 500 INDEX S 48203R104 20180216S005100 304.. -3,587.000 JUNIPER NETWORKS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 26.900000 -72,006.96 96,480.83 24,473.87

KR2F19020002 KR2F19020002: S&P 500 INDEX S 48203R104 20180320S003530 -1,594.000 JUNIPER NETWORKS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 25.350000 -31,998.63 40,403.93 8,405.30

KR2F19020002 KR2F19020002: S&P 500 INDEX S 482480100 20180216S003410 304.. -1,499.000 KLA-TENCOR CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 108.540000 -84,594.23 162,685.50 78,091.27

KR2F19020002 KR2F19020002: S&P 500 INDEX S 485170302 20180216S003980 304.. -990.000 KANSAS CITY SOUTHERN UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 107.280000 -100,481.99 106,196.77 5,714.78

KR2F19020002 KR2F19020002: S&P 500 INDEX S 485170302 20180320S005060 -17.000 KANSAS CITY SOUTHERN 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 107.180000 -1,725.45 1,821.87 96.42

KR2F19020002 KR2F19020002: S&P 500 INDEX S 487836108 20180216S004530 304.. -2,380.000 KELLOGG CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 69.310000 -127,248.15 164,941.61 37,693.46

KR2F19020002 KR2F19020002: S&P 500 INDEX S 493267108 20180216S000740 304.. -10,289.000 KEYCORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 20.840000 -112,723.74 214,401.72 101,677.98

KR2F19020002 KR2F19020002: S&P 500 INDEX S 493267108 20180320S003730 -673.000 KEYCORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 20.990000 -7,373.22 14,124.88 6,751.66

Transaction Detail
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 494368103 20180216S002020 304.. -3,365.000 KIMBERLY-CLARK CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 115.850000 -192,361.49 389,797.00 197,435.51

KR2F19020002 KR2F19020002: S&P 500 INDEX S 494368103 20180320S005000 -24.000 KIMBERLY-CLARK CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 111.390000 -1,371.97 2,673.09 1,301.12

KR2F19020002 KR2F19020002: S&P 500 INDEX S 49446R109 20180216S001730 304.. -4,072.000 KIMCO REALTY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 14.640000 -148,128.76 59,608.23 -88,520.53

KR2F19020002 KR2F19020002: S&P 500 INDEX S 49456B101 20180216S000420 304.. -18,374.000 KINDER MORGAN INC/DE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 17.260000 -558,861.35 317,104.12 -241,757.23

KR2F19020002 KR2F19020002: S&P 500 INDEX S 49456B101 20180320S003600 -1,051.000 KINDER MORGAN INC/DE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 16.050000 -31,967.09 16,866.89 -15,100.20

KR2F19020002 KR2F19020002: S&P 500 INDEX S 500255104 20180216S004760 304.. -1,613.000 KOHL'S CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 65.110000 -82,106.11 105,012.12 22,906.01

KR2F19020002 KR2F19020002: S&P 500 INDEX S 500255104 20180320S005090 -15.000 KOHL'S CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 63.650000 -763.54 954.65 191.11

KR2F19020002 KR2F19020002: S&P 500 INDEX S 500754106 20180216S001270 304.. -5,712.000 KRAFT HEINZ CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 69.940000 -377,580.57 399,458.09 21,877.52

KR2F19020002 KR2F19020002: S&P 500 INDEX S 501044101 20180216S000890 304.. -8,510.000 KROGER CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 28.640000 -166,589.74 243,702.48 77,112.74

KR2F19020002 KR2F19020002: S&P 500 INDEX S 501044101 20180320S003880 -347.000 KROGER CO/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 23.300000 -6,792.79 8,084.30 1,291.51

KR2F19020002 KR2F19020002: S&P 500 INDEX S 501797104 20180216S004690 304.. -2,362.000 L BRANDS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 49.270000 -116,882.66 116,364.32 -518.34

KR2F19020002 KR2F19020002: S&P 500 INDEX S 501797104 20180320S004710 -50.000 L BRANDS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 39.690000 -2,474.23 1,984.30 -489.93

KR2F19020002 KR2F19020002: S&P 500 INDEX S 501889208 20180216S002320 304.. -2,957.000 LKQ CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 41.670000 -96,729.83 123,206.10 26,476.27

KR2F19020002 KR2F19020002: S&P 500 INDEX S 502413107 20180216S004230 304.. -748.000 L3 TECHNOLOGIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 212.510000 -63,861.43 158,941.88 95,080.45

KR2F19020002 KR2F19020002: S&P 500 INDEX S 50540R409 20180216S004010 304.. -974.000 LABORATORY CORP OF AMERICA HOL UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 173.680000 -78,564.12 169,147.72 90,583.60

KR2F19020002 KR2F19020002: S&P 500 INDEX S 512807108 20180216S003360 304.. -1,550.000 LAM RESEARCH CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 185.330000 -75,236.61 287,233.32 211,996.71

KR2F19020002 KR2F19020002: S&P 500 INDEX S 518439104 20180216S002910 304.. -2,141.000 ESTEE LAUDER COS INC/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 139.210000 -131,935.45 298,019.37 166,083.92

KR2F19020002 KR2F19020002: S&P 500 INDEX S 524660107 20180216S004970 304.. -1,261.000 LEGGETT & PLATT INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 45.130000 -29,537.59 56,903.34 27,365.75

KR2F19020002 KR2F19020002: S&P 500 INDEX S 527288104 20180216S002290 304.. -3,000.000 LEUCADIA NATIONAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 24.830000 -75,782.90 74,482.68 -1,300.22

KR2F19020002 KR2F19020002: S&P 500 INDEX S 532457108 20180216S000830 304.. -9,269.000 ELI LILLY & CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 77.950000 -488,570.94 722,447.66 233,876.72

KR2F19020002 KR2F19020002: S&P 500 INDEX S 532457108 20180320S004230 -162.000 ELI LILLY & CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 79.040000 -8,539.05 12,803.22 4,264.17

KR2F19020002 KR2F19020002: S&P 500 INDEX S 534187109 20180216S002940 304.. -2,094.000 LINCOLN NATIONAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 76.680000 -122,002.22 160,552.17 38,549.95

KR2F19020002 KR2F19020002: S&P 500 INDEX S 534187109 20180320S005150 -11.000 LINCOLN NATIONAL CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 76.340000 -640.89 839.66 198.77

KR2F19020002 KR2F19020002: S&P 500 INDEX S 539830109 20180216S002750 304.. -2,386.000 LOCKHEED MARTIN CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 361.000000 -297,298.96 861,261.50 563,962.54

KR2F19020002 KR2F19020002: S&P 500 INDEX S 539830109 20180320S004920 -31.000 LOCKHEED MARTIN CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 335.730000 -3,862.64 10,406.60 6,543.96

KR2F19020002 KR2F19020002: S&P 500 INDEX S 540424108 20180216S002520 304.. -2,641.000 LOEWS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 49.660000 -102,308.67 131,139.19 28,830.52

KR2F19020002 KR2F19020002: S&P 500 INDEX S 540424108 20180320S003910 -308.000 LOEWS CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 51.200000 -11,931.49 15,768.05 3,836.56

KR2F19020002 KR2F19020002: S&P 500 INDEX S 548661107 20180216S000960 304.. -7,967.000 LOWE'S COS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 96.420000 -287,367.99 768,102.78 480,734.79

KR2F19020002 KR2F19020002: S&P 500 INDEX S 548661107 20180320S004500 -76.000 LOWE'S COS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 86.280000 -2,741.30 6,556.63 3,815.33

KR2F19020002 KR2F19020002: S&P 500 INDEX S 55261F104 20180216S003510 304.. -1,440.000 M&T BANK CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 189.920000 -143,540.97 273,457.97 129,917.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 55261F104 20180320S005240 -5.000 M&T BANK CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 190.350000 -498.41 951.65 453.24

KR2F19020002 KR2F19020002: S&P 500 INDEX S 552953101 20180216S004520 304.. -4,875.000 MGM RESORTS INTERNATIONAL UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 34.850000 -158,131.39 169,877.08 11,745.69

KR2F19020002 KR2F19020002: S&P 500 INDEX S 554382101 20180216S004890 304.. -1,037.000 MACERICH CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 61.040000 -75,433.60 63,292.26 -12,141.34

KR2F19020002 KR2F19020002: S&P 500 INDEX S 55616P104 20180216S004790 304.. -2,914.000 MACY'S INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 26.400000 -83,292.35 76,922.05 -6,370.30

KR2F19020002 KR2F19020002: S&P 500 INDEX S 565849106 20180216S000950 304.. -8,128.000 MARATHON OIL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 16.220000 -166,223.63 131,823.22 -34,400.41

KR2F19020002 KR2F19020002: S&P 500 INDEX S 56585A102 20180216S001530 304.. -4,673.000 MARATHON PETROLEUM CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 67.720000 -118,827.14 316,424.51 197,597.37

KR2F19020002 KR2F19020002: S&P 500 INDEX S 56585A102 20180320S003720 -688.000 MARATHON PETROLEUM CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 69.700000 -17,494.77 47,948.89 30,454.12

KR2F19020002 KR2F19020002: S&P 500 INDEX S 571748102 20180216S001450 304.. -4,882.000 MARSH & MCLENNAN COS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 82.330000 -180,857.84 401,895.62 221,037.78

KR2F19020002 KR2F19020002: S&P 500 INDEX S 571748102 20180320S004370 -98.000 MARSH & MCLENNAN COS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 84.500000 -3,630.49 8,280.18 4,649.69

KR2F19020002 KR2F19020002: S&P 500 INDEX S 571903202 20180216S002350 304.. -2,929.000 MARRIOTT INTERNATIONAL INC/MD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 140.760000 -153,978.93 412,245.59 258,266.66

KR2F19020002 KR2F19020002: S&P 500 INDEX S 571903202 20180320S003970 -287.000 MARRIOTT INTERNATIONAL INC/MD
30622.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 140.520000 -15,087.73 40,325.28 25,237.55

KR2F19020002 KR2F19020002: S&P 500 INDEX S 573284106 20180216S004610 304.. -601.000 MARTIN MARIETTA MATERIALS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 221.630000 -81,127.87 133,186.56 52,058.69

KR2F19020002 KR2F19020002: S&P 500 INDEX S 574599106 20180216S002270 304.. -3,009.000 MASCO CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 42.840000 -44,099.43 128,892.91 84,793.48

KR2F19020002 KR2F19020002: S&P 500 INDEX S 574599106 20180320S004860 -34.000 MASCO CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 41.180000 -498.30 1,399.97 901.67

KR2F19020002 KR2F19020002: S&P 500 INDEX S 57636Q104 20180216S000850 304.. -8,886.000 MASTERCARD INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 174.200000 -444,516.70 1,547,789.34 1,103,272.64

KR2F19020002 KR2F19020002: S&P 500 INDEX S 57636Q104 20180320S004060 -214.000 MASTERCARD INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 181.310000 -10,705.22 38,796.53 28,091.31

KR2F19020002 KR2F19020002: S&P 500 INDEX S 577081102 20180216S004990 304.. -3,289.000 MATTEL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 16.880000 -88,712.04 55,512.87 -33,199.17

Transaction Detail

S&P 500 INDEX - KR2F19020002 Period :  1/1/2018 to 3/31/2018
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 579780206 20180216S004660 304.. -1,145.000 MCCORMICK & CO INC/MD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 104.390000 -53,168.47 119,514.82 66,346.35

KR2F19020002 KR2F19020002: S&P 500 INDEX S 580135101 20180216S000980 304.. -7,627.000 MCDONALD'S CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 159.370000 -392,139.46 1,215,395.75 823,256.29

KR2F19020002 KR2F19020002: S&P 500 INDEX S 58155Q103 20180216S003000 304.. -1,994.000 MCKESSON CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 148.230000 -192,725.25 295,541.62 102,816.37

KR2F19020002 KR2F19020002: S&P 500 INDEX S 58155Q103 20180320S004420 -94.000 MCKESSON CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 148.000000 -9,085.34 13,910.63 4,825.29

KR2F19020002 KR2F19020002: S&P 500 INDEX S 58933Y105 20180216S000350 304.. -26,167.000 MERCK & CO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 55.990000 -832,563.97 1,464,946.60 632,382.63

KR2F19020002 KR2F19020002: S&P 500 INDEX S 58933Y105 20180320S003500 -1,793.000 MERCK & CO INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 54.750000 -57,048.47 98,157.12 41,108.65

KR2F19020002 KR2F19020002: S&P 500 INDEX S 59156R108 20180216S000760 304.. -10,067.000 METLIFE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 46.430000 -360,129.83 467,364.95 107,235.12

KR2F19020002 KR2F19020002: S&P 500 INDEX S 59156R108 20180320S003680 -725.000 METLIFE INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 47.120000 -25,935.64 34,158.65 8,223.01

KR2F19020002 KR2F19020002: S&P 500 INDEX S 592688105 20180216S004390 304.. -244.000 METTLER-TOLEDO INTERNATIONAL I UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 628.940000 -97,548.15 153,446.30 55,898.15

KR2F19020002 KR2F19020002: S&P 500 INDEX S 592688105 20180320S005250 -4.000 METTLER-TOLEDO INTERNATIONAL I
3062.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 613.550000 -1,599.15 2,453.96 854.81

KR2F19020002 KR2F19020002: S&P 500 INDEX S 594918104 20180216S000210 304.. -73,805.000 MICROSOFT CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 92.450000 -2,028,861.87 6,822,602.88 4,793,741.01

KR2F19020002 KR2F19020002: S&P 500 INDEX S 594918104 20180320S004430 -94.000 MICROSOFT CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 93.010000 -2,584.01 8,742.07 6,158.06

KR2F19020002 KR2F19020002: S&P 500 INDEX S 595017104 20180216S004500 304.. -2,238.000 MICROCHIP TECHNOLOGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 82.230000 -93,600.49 184,012.68 90,412.19

KR2F19020002 KR2F19020002: S&P 500 INDEX S 595112103 20180216S000710 304.. -11,033.000 MICRON TECHNOLOGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 43.290000 -148,029.80 477,571.71 329,541.91

KR2F19020002 KR2F19020002: S&P 500 INDEX S 59522J103 20180216S003910 304.. -1,087.000 MID-AMERICA APARTMENT COMMUNIT UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 88.950000 -96,244.98 96,679.16 434.18

KR2F19020002 KR2F19020002: S&P 500 INDEX S 608190104 20180216S004300 304.. -605.000 MOHAWK INDUSTRIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 251.800000 -95,207.25 152,324.05 57,116.80

KR2F19020002 KR2F19020002: S&P 500 INDEX S 60871R209 20180216S003110 304.. -1,768.000 MOLSON COORS BREWING CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 81.710000 -113,550.00 144,449.11 30,899.11

KR2F19020002 KR2F19020002: S&P 500 INDEX S 609207105 20180216S000540 304.. -14,297.000 MONDELEZ INTERNATIONAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 44.050000 -371,257.96 629,721.07 258,463.11

KR2F19020002 KR2F19020002: S&P 500 INDEX S 609207105 20180320S004030 -237.000 MONDELEZ INTERNATIONAL INC
30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 42.390000 -6,154.31 10,045.44 3,891.13

KR2F19020002 KR2F19020002: S&P 500 INDEX S 61166W101 20180216S001640 304.. -4,203.000 MONSANTO CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 120.720000 -190,686.72 507,336.38 316,649.66

KR2F19020002 KR2F19020002: S&P 500 INDEX S 61174X109 20180216S001770 304.. -3,939.000 MONSTER BEVERAGE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 65.970000 -140,296.32 259,830.33 119,534.01

KR2F19020002 KR2F19020002: S&P 500 INDEX S 615369105 20180216S003320 304.. -1,591.000 MOODY'S CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 166.260000 -94,317.73 264,493.70 170,175.97

KR2F19020002 KR2F19020002: S&P 500 INDEX S 617446448 20180216S000590 304.. -13,318.000 MORGAN STANLEY UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 55.270000 -334,285.66 736,013.64 401,727.98

KR2F19020002 KR2F19020002: S&P 500 INDEX S 617446448 20180320S003780 -523.000 MORGAN STANLEY 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 57.250000 -13,127.45 29,938.80 16,811.35

KR2F19020002 KR2F19020002: S&P 500 INDEX S 61945C103 20180216S001970 304.. -3,431.000 MOSAIC CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 25.780000 -156,611.94 88,442.50 -68,169.44

KR2F19020002 KR2F19020002: S&P 500 INDEX S 620076307 20180216S003370 304.. -1,550.000 MOTOROLA SOLUTIONS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 105.830000 -71,565.74 164,020.41 92,454.67

KR2F19020002 KR2F19020002: S&P 500 INDEX S 629377508 20180216S004820 304.. -2,878.000 NRG ENERGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 25.080000 -59,153.47 72,173.16 13,019.69

KR2F19020002 KR2F19020002: S&P 500 INDEX S 631103108 20180216S003900 304.. -1,113.000 NASDAQ INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 79.920000 -49,258.72 88,942.23 39,683.51

KR2F19020002 KR2F19020002: S&P 500 INDEX S 637071101 20180216S004630 304.. -3,636.000 NATIONAL OILWELL VARCO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 34.900000 -143,989.51 126,883.94 -17,105.57

KR2F19020002 KR2F19020002: S&P 500 INDEX S 63938C108 20180216S005050 304.. -2,516.000 NAVIENT CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 13.750000 -37,247.38 34,591.61 -2,655.77

KR2F19020002 KR2F19020002: S&P 500 INDEX S 64110D104 20180216S002560 304.. -2,581.000 NETAPP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 57.400000 -105,753.62 148,134.86 42,381.24

KR2F19020002 KR2F19020002: S&P 500 INDEX S 64110D104 20180320S004520 -72.000 NETAPP INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 63.090000 -2,950.12 4,542.03 1,591.91

KR2F19020002 KR2F19020002: S&P 500 INDEX S 64110L106 20180216S001690 304.. -4,140.000 NETFLIX INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 279.000000 -216,502.84 1,154,946.68 938,443.84

KR2F19020002 KR2F19020002: S&P 500 INDEX S 651229106 20180216S001520 304.. -4,689.000 NEWELL BRANDS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 27.690000 -161,065.87 129,825.67 -31,240.20

KR2F19020002 KR2F19020002: S&P 500 INDEX S 651229106 20180320S004100 -212.000 NEWELL BRANDS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 26.950000 -7,282.14 5,712.83 -1,569.31

KR2F19020002 KR2F19020002: S&P 500 INDEX S 651290108 20180216S003060 304.. -1,906.000 NEWFIELD EXPLORATION CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 25.560000 -62,168.53 48,712.58 -13,455.95

KR2F19020002 KR2F19020002: S&P 500 INDEX S 651639106 20180216S001410 304.. -5,102.000 NEWMONT MINING CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 39.070000 -153,273.62 199,315.58 46,041.96

KR2F19020002 KR2F19020002: S&P 500 INDEX S 65249B109 20180216S001880 304.. -3,664.000 NEWS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 16.320000 -42,063.72 59,790.61 17,726.89

KR2F19020002 KR2F19020002: S&P 500 INDEX S 65249B208 20180216S003860 304.. -1,165.000 NEWS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 16.550000 -16,530.87 19,278.85 2,747.98

KR2F19020002 KR2F19020002: S&P 500 INDEX S 65339F101 20180216S001600 304.. -4,500.000 NEXTERA ENERGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 154.670000 -264,918.35 695,946.72 431,028.37

KR2F19020002 KR2F19020002: S&P 500 INDEX S 654106103 20180216S000640 304.. -12,570.000 NIKE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 67.900000 -282,175.23 853,419.27 571,244.04

KR2F19020002 KR2F19020002: S&P 500 INDEX S 654106103 20180320S003690 -723.000 NIKE INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 65.940000 -16,230.13 47,669.93 31,439.80

KR2F19020002 KR2F19020002: S&P 500 INDEX S 65473P105 20180216S002110 304.. -3,222.000 NISOURCE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 23.320000 -43,809.38 75,129.66 31,320.28

KR2F19020002 KR2F19020002: S&P 500 INDEX S 655044105 20180216S001550 304.. -4,656.000 NOBLE ENERGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 26.170000 -159,828.63 121,835.56 -37,993.07

KR2F19020002 KR2F19020002: S&P 500 INDEX S 655664100 20180216S004960 304.. -1,116.000 NORDSTROM INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 51.130000 -52,464.21 57,055.48 4,591.27

KR2F19020002 KR2F19020002: S&P 500 INDEX S 655844108 20180216S002450 304.. -2,738.000 NORFOLK SOUTHERN CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 142.000000 -126,552.44 388,757.85 262,205.41

KR2F19020002 KR2F19020002: S&P 500 INDEX S 655844108 20180320S004490 -78.000 NORFOLK SOUTHERN CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 139.790000 -3,605.22 10,902.54 7,297.32

Transaction Detail

S&P 500 INDEX - KR2F19020002 Period :  1/1/2018 to 3/31/2018
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 665859104 20180216S002960 304.. -2,055.000 NORTHERN TRUST CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 103.640000 -123,197.02 212,959.31 89,762.29

KR2F19020002 KR2F19020002: S&P 500 INDEX S 665859104 20180320S004460 -87.000 NORTHERN TRUST CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 107.110000 -5,215.64 9,317.65 4,102.01

KR2F19020002 KR2F19020002: S&P 500 INDEX S 666807102 20180216S003230 304.. -1,665.000 NORTHROP GRUMMAN CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 355.910000 -146,307.39 592,532.02 446,224.63

KR2F19020002 KR2F19020002: S&P 500 INDEX S 670346105 20180216S002230 304.. -3,041.000 NUCOR CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 65.380000 -127,437.12 198,801.07 71,363.95

KR2F19020002 KR2F19020002: S&P 500 INDEX S 67066G104 20180216S001260 304.. -5,797.000 NVIDIA CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 245.730000 -142,408.90 1,424,357.06 1,281,948.16

KR2F19020002 KR2F19020002: S&P 500 INDEX S 67103H107 20180216S004150 304.. -813.000 O'REILLY AUTOMOTIVE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 251.990000 -78,617.11 204,847.76 126,230.65

KR2F19020002 KR2F19020002: S&P 500 INDEX S 67103H107 20180320S004610 -63.000 O'REILLY AUTOMOTIVE INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 249.630000 -6,092.10 15,725.14 9,633.04

KR2F19020002 KR2F19020002: S&P 500 INDEX S 674599105 20180216S001030 304.. -7,321.000 OCCIDENTAL PETROLEUM CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 69.260000 -319,583.56 507,002.71 187,419.15

KR2F19020002 KR2F19020002: S&P 500 INDEX S 681919106 20180216S004510 304.. -2,205.000 OMNICOM GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 77.750000 -96,855.89 171,421.92 74,566.03

KR2F19020002 KR2F19020002: S&P 500 INDEX S 682680103 20180216S002830 304.. -2,259.000 ONEOK INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 57.620000 -81,128.81 130,150.81 49,022.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 68389X105 20180216S000340 304.. -29,147.000 ORACLE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 50.520000 -629,946.91 1,472,361.98 842,415.07

KR2F19020002 KR2F19020002: S&P 500 INDEX S 68389X105 20180320S003620 -1,023.000 ORACLE CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 46.810000 -22,109.85 47,881.93 25,772.08

KR2F19020002 KR2F19020002: S&P 500 INDEX S 69331C108 20180216S001440 304.. -4,906.000 PG&E CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 40.010000 -210,442.24 196,269.80 -14,172.44

KR2F19020002 KR2F19020002: S&P 500 INDEX S 693475105 20180216S001590 304.. -4,552.000 PNC FINANCIAL SERVICES GROUP I UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 158.910000 -508,470.68 723,287.36 214,816.68

KR2F19020002 KR2F19020002: S&P 500 INDEX S 693475105 20180320S004200 -178.000 PNC FINANCIAL SERVICES GROUP I
3062.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 160.170000 -19,883.08 28,507.46 8,624.38

KR2F19020002 KR2F19020002: S&P 500 INDEX S 693506107 20180216S002680 304.. -2,435.000 PPG INDUSTRIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 115.860000 -122,457.39 282,091.42 159,634.03

KR2F19020002 KR2F19020002: S&P 500 INDEX S 69351T106 20180216S001160 304.. -6,536.000 PPL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 31.200000 -194,028.25 203,903.19 9,874.94

KR2F19020002 KR2F19020002: S&P 500 INDEX S 693656100 20180216S004240 304.. -741.000 PVH CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 150.200000 -80,283.42 111,287.27 31,003.85

KR2F19020002 KR2F19020002: S&P 500 INDEX S 693656100 20180320S005050 -19.000 PVH CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 142.700000 -2,058.55 2,711.03 652.48

KR2F19020002 KR2F19020002: S&P 500 INDEX S 693718108 20180216S002030 304.. -3,364.000 PACCAR INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 68.710000 -73,805.38 231,117.76 157,312.38

KR2F19020002 KR2F19020002: S&P 500 INDEX S 695156109 20180216S004070 304.. -902.000 PACKAGING CORP OF AMERICA UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 117.640000 -105,414.53 106,100.86 686.33

KR2F19020002 KR2F19020002: S&P 500 INDEX S 701094104 20180216S003710 304.. -1,275.000 PARKER-HANNIFIN CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 184.350000 -79,722.36 235,023.19 155,300.83

KR2F19020002 KR2F19020002: S&P 500 INDEX S 703395103 20180216S004420 304.. -788.000 PATTERSON COS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 30.860000 -29,153.83 24,315.29 -4,838.54

KR2F19020002 KR2F19020002: S&P 500 INDEX S 703395103 20180320S003430 -4,291.000 PATTERSON COS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 23.250000 -158,755.20 99,755.96 -58,999.24

KR2F19020002 KR2F19020002: S&P 500 INDEX S 704326107 20180216S002220 304.. -3,059.000 PAYCHEX INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 66.480000 -114,793.41 203,342.37 88,548.96

KR2F19020002 KR2F19020002: S&P 500 INDEX S 70450Y103 20180216S000720 304.. -10,809.000 PAYPAL HOLDINGS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 78.260000 -248,649.27 845,829.35 597,180.08

KR2F19020002 KR2F19020002: S&P 500 INDEX S 712704105 20180216S002070 304.. -3,312.000 PEOPLE'S UNITED FINANCIAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 19.640000 -53,950.02 65,041.29 11,091.27

KR2F19020002 KR2F19020002: S&P 500 INDEX S 713448108 20180216S000580 304.. -13,605.000 PEPSICO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 111.060000 -700,257.67 1,510,823.07 810,565.40

KR2F19020002 KR2F19020002: S&P 500 INDEX S 714046109 20180216S003960 304.. -1,055.000 PERKINELMER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 76.240000 -38,235.56 80,425.31 42,189.75

KR2F19020002 KR2F19020002: S&P 500 INDEX S 717081103 20180216S000230 304.. -57,025.000 PFIZER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 35.760000 -1,117,143.72 2,039,013.95 921,870.23

KR2F19020002 KR2F19020002: S&P 500 INDEX S 718172109 20180216S000520 304.. -14,859.000 PHILIP MORRIS INTERNATIONAL IN UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 103.440000 -628,507.64 1,536,864.17 908,356.53

KR2F19020002 KR2F19020002: S&P 500 INDEX S 718546104 20180216S001710 304.. -4,110.000 PHILLIPS 66 UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 91.830000 -168,324.55 377,384.27 209,059.72

KR2F19020002 KR2F19020002: S&P 500 INDEX S 718546104 20180320S003810 -475.000 PHILLIPS 66 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 94.850000 -19,453.57 45,049.32 25,595.75

KR2F19020002 KR2F19020002: S&P 500 INDEX S 723484101 20180216S003950 304.. -1,069.000 PINNACLE WEST CAPITAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 77.910000 -54,391.39 83,277.61 28,886.22

KR2F19020002 KR2F19020002: S&P 500 INDEX S 723787107 20180216S003290 304.. -1,628.000 PIONEER NATURAL RESOURCES CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 179.110000 -177,368.95 291,562.47 114,193.52

KR2F19020002 KR2F19020002: S&P 500 INDEX S 74005P104 20180216S002440 304.. -2,739.000 PRAXAIR INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 154.990000 -158,768.01 424,475.96 265,707.95

KR2F19020002 KR2F19020002: S&P 500 INDEX S 74144T108 20180216S002810 304.. -2,319.000 T ROWE PRICE GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 108.900000 -144,787.99 252,514.32 107,726.33

KR2F19020002 KR2F19020002: S&P 500 INDEX S 741503403 20180216S004350 304.. -467.000 PRICELINE GROUP INC/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 1,874.620000 -230,084.18 875,361.65 645,277.47

KR2F19020002 KR2F19020002: S&P 500 INDEX S 74251V102 20180216S002570 304.. -2,569.000 PRINCIPAL FINANCIAL GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 62.450000 -89,917.78 160,418.31 70,500.53

KR2F19020002 KR2F19020002: S&P 500 INDEX S 742718109 20180216S000380 304.. -24,377.000 PROCTER & GAMBLE CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 82.250000 -1,088,832.54 2,004,811.55 915,979.01

KR2F19020002 KR2F19020002: S&P 500 INDEX S 742718109 20180320S003570 -1,191.000 PROCTER & GAMBLE CO/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 78.720000 -53,197.67 93,746.32 40,548.65

KR2F19020002 KR2F19020002: S&P 500 INDEX S 743315103 20180216S001320 304.. -5,565.000 PROGRESSIVE CORP/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 56.640000 -110,659.27 315,170.67 204,511.40

KR2F19020002 KR2F19020002: S&P 500 INDEX S 74340W103 20180216S001420 304.. -5,090.000 PROLOGIS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 61.460000 -163,459.81 312,800.71 149,340.90

KR2F19020002 KR2F19020002: S&P 500 INDEX S 744320102 20180216S001740 304.. -4,057.000 PRUDENTIAL FINANCIAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 109.330000 -254,870.91 443,508.29 188,637.38

KR2F19020002 KR2F19020002: S&P 500 INDEX S 744320102 20180320S004570 -67.000 PRUDENTIAL FINANCIAL INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 108.360000 -4,209.11 7,259.41 3,050.30

KR2F19020002 KR2F19020002: S&P 500 INDEX S 744573106 20180216S001470 304.. -4,841.000 PUBLIC SERVICE ENTERPRISE GROU UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 48.720000 -114,754.95 235,830.38 121,075.43

KR2F19020002 KR2F19020002: S&P 500 INDEX S 744573106 20180320S005020 -22.000 PUBLIC SERVICE ENTERPRISE GROU
306.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 49.180000 -521.51 1,081.85 560.34

Transaction Detail

S&P 500 INDEX - KR2F19020002 Period :  1/1/2018 to 3/31/2018
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 74460D109 20180216S004460 304.. -1,432.000 PUBLIC STORAGE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 189.980000 -224,417.41 272,024.67 47,607.26

KR2F19020002 KR2F19020002: S&P 500 INDEX S 745867101 20180216S002550 304.. -2,587.000 PULTEGROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 29.560000 -83,424.98 76,464.21 -6,960.77

KR2F19020002 KR2F19020002: S&P 500 INDEX S 745867101 20180320S003890 -337.000 PULTEGROUP INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 29.170000 -10,867.50 9,829.32 -1,038.18

KR2F19020002 KR2F19020002: S&P 500 INDEX S 74736K101 20180216S003780 304.. -1,217.000 QORVO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 78.370000 -88,660.39 95,366.93 6,706.54

KR2F19020002 KR2F19020002: S&P 500 INDEX S 74736K101 20180320S004930 -30.000 QORVO INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 75.050000 -2,185.55 2,251.27 65.72

KR2F19020002 KR2F19020002: S&P 500 INDEX S 747525103 20180216S000550 304.. -14,103.000 QUALCOMM INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 64.790000 -577,687.00 913,643.73 335,956.73

KR2F19020002 KR2F19020002: S&P 500 INDEX S 74762E102 20180216S003450 304.. -1,480.000 QUANTA SERVICES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 34.730000 -32,172.64 51,395.35 19,222.71

KR2F19020002 KR2F19020002: S&P 500 INDEX S 74762E102 20180320S004810 -37.000 QUANTA SERVICES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 35.050000 -804.32 1,296.72 492.40

KR2F19020002 KR2F19020002: S&P 500 INDEX S 74834L100 20180216S003690 304.. -1,304.000 QUEST DIAGNOSTICS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 102.700000 -79,277.35 133,907.66 54,630.31

KR2F19020002 KR2F19020002: S&P 500 INDEX S 74834L100 20180320S005030 -22.000 QUEST DIAGNOSTICS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 104.030000 -1,337.50 2,288.43 950.93

KR2F19020002 KR2F19020002: S&P 500 INDEX S 751212101 20180216S004980 304.. -530.000 RALPH LAUREN CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 106.020000 -65,693.94 56,185.09 -9,508.85

KR2F19020002 KR2F19020002: S&P 500 INDEX S 75281A109 20180216S005180 304.. -2,160.000 RANGE RESOURCES CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 13.530000 -86,844.93 29,221.93 -57,623.00

KR2F19020002 KR2F19020002: S&P 500 INDEX S 754730109 20180216S003750 304.. -1,229.000 RAYMOND JAMES FINANCIAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 90.960000 -95,966.27 111,778.87 15,812.60

KR2F19020002 KR2F19020002: S&P 500 INDEX S 755111507 20180216S002430 304.. -2,766.000 RAYTHEON CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 217.680000 -188,156.82 602,043.81 413,886.99

KR2F19020002 KR2F19020002: S&P 500 INDEX S 755111507 20180320S005260 -4.000 RAYTHEON CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 210.870000 -272.10 843.40 571.30

KR2F19020002 KR2F19020002: S&P 500 INDEX S 756109104 20180216S004620 304.. -2,696.000 REALTY INCOME CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 49.330000 -136,024.72 132,980.63 -3,044.09

KR2F19020002 KR2F19020002: S&P 500 INDEX S 756577102 20180216S003210 304.. -1,693.000 RED HAT INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 139.800000 -87,669.88 236,658.18 148,988.30

KR2F19020002 KR2F19020002: S&P 500 INDEX S 758849103 20180216S003540 304.. -1,416.000 REGENCY CENTERS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 57.000000 -95,057.79 80,704.08 -14,353.71

KR2F19020002 KR2F19020002: S&P 500 INDEX S 75886F107 20180216S004250 304.. -737.000 REGENERON PHARMACEUTICALS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 334.000000 -239,773.21 246,133.85 6,360.64

KR2F19020002 KR2F19020002: S&P 500 INDEX S 7591EP100 20180216S000700 304.. -11,097.000 REGIONS FINANCIAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 19.360000 -110,251.71 214,816.84 104,565.13

KR2F19020002 KR2F19020002: S&P 500 INDEX S 7591EP100 20180320S003480 -1,850.000 REGIONS FINANCIAL CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 19.660000 -18,380.25 36,367.42 17,987.17

KR2F19020002 KR2F19020002: S&P 500 INDEX S 760759100 20180216S002890 304.. -2,174.000 REPUBLIC SERVICES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 64.250000 -85,426.46 139,665.79 54,239.33

KR2F19020002 KR2F19020002: S&P 500 INDEX S 760759100 20180320S004470 -87.000 REPUBLIC SERVICES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 68.650000 -3,418.63 5,971.96 2,553.33

KR2F19020002 KR2F19020002: S&P 500 INDEX S 770323103 20180216S003810 304.. -1,199.000 ROBERT HALF INTERNATIONAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 56.210000 -38,483.82 67,389.18 28,905.36

KR2F19020002 KR2F19020002: S&P 500 INDEX S 770323103 20180320S004740 -46.000 ROBERT HALF INTERNATIONAL INC
30622.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 59.500000 -1,476.44 2,736.72 1,260.28

KR2F19020002 KR2F19020002: S&P 500 INDEX S 773903109 20180216S003760 304.. -1,229.000 ROCKWELL AUTOMATION INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 186.250000 -103,071.60 228,878.79 125,807.19

KR2F19020002 KR2F19020002: S&P 500 INDEX S 773903109 20180320S004980 -26.000 ROCKWELL AUTOMATION INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 182.960000 -2,180.52 4,756.49 2,575.97

KR2F19020002 KR2F19020002: S&P 500 INDEX S 774341101 20180216S003350 304.. -1,557.000 ROCKWELL COLLINS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 135.890000 -116,682.65 211,559.97 94,877.32

KR2F19020002 KR2F19020002: S&P 500 INDEX S 776696106 20180216S003990 304.. -979.000 ROPER TECHNOLOGIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 274.300000 -88,913.71 268,513.35 179,599.64

KR2F19020002 KR2F19020002: S&P 500 INDEX S 778296103 20180216S001870 304.. -3,689.000 ROSS STORES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 80.480000 -89,767.89 296,861.59 207,093.70

KR2F19020002 KR2F19020002: S&P 500 INDEX S 778296103 20180320S004300 -146.000 ROSS STORES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 77.350000 -3,552.75 11,291.98 7,739.23

KR2F19020002 KR2F19020002: S&P 500 INDEX S 78409V104 20180216S002660 304.. -2,439.000 S&P GLOBAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 188.800000 -136,519.45 460,438.02 323,918.57

KR2F19020002 KR2F19020002: S&P 500 INDEX S 78409V104 20180320S004840 -35.000 S&P GLOBAL INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 191.750000 -1,959.07 6,710.59 4,751.52

KR2F19020002 KR2F19020002: S&P 500 INDEX S 78410G104 20180216S003890 304.. -1,125.000 SBA COMMUNICATIONS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 166.750000 -169,573.05 187,575.34 18,002.29

KR2F19020002 KR2F19020002: S&P 500 INDEX S 78410G104 20180320S004770 -44.000 SBA COMMUNICATIONS CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 169.030000 -6,632.19 7,436.58 804.39

KR2F19020002 KR2F19020002: S&P 500 INDEX S 78440X101 20180216S003770 304.. -1,225.000 SL GREEN REALTY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 95.470000 -153,804.28 116,939.27 -36,865.01

KR2F19020002 KR2F19020002: S&P 500 INDEX S 78440X101 20180320S004340 -121.000 SL GREEN REALTY CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 98.350000 -15,192.10 11,899.18 -3,292.92

KR2F19020002 KR2F19020002: S&P 500 INDEX S 786CVR209 20180227S000180
PSS.. -17,127.000 SAFEWAY CASA LEY CVR C/DECL//

US78.. 2/26/2018 2/26/2018 2/26/2018 0.886351 -17,382.19 15,180.53 -2,201.66

KR2F19020002 KR2F19020002: S&P 500 INDEX S 79466L302 20180216S001150 304.. -6,565.000 SALESFORCE.COM INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 112.840000 -341,146.71 740,721.92 399,575.21

KR2F19020002 KR2F19020002: S&P 500 INDEX S 80589M102 20180216S003640 304.. -1,365.000 SCANA CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 37.120000 -58,344.64 50,663.82 -7,680.82

KR2F19020002 KR2F19020002: S&P 500 INDEX S 806407102 20180216S005070 304.. -1,502.000 HENRY SCHEIN INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 68.220000 -109,064.91 102,456.39 -6,608.52

KR2F19020002 KR2F19020002: S&P 500 INDEX S 806407102 20180320S004240 -156.000 HENRY SCHEIN INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 68.000000 -11,327.65 10,606.95 -720.70

KR2F19020002 KR2F19020002: S&P 500 INDEX S 806857108 20180216S000600 304.. -13,253.000 SCHLUMBERGER LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 66.150000 -659,121.03 876,599.94 217,478.91

KR2F19020002 KR2F19020002: S&P 500 INDEX S 808513105 20180216S000680 304.. -11,415.000 CHARLES SCHWAB CORP/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 52.000000 -260,020.73 593,521.76 333,501.03

KR2F19020002 KR2F19020002: S&P 500 INDEX S 811065101 20180216S004030 304.. -919.000 SCRIPPS NETWORKS INTERACTIVE I UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 87.700000 -51,168.65 80,588.39 29,419.74

KR2F19020002 KR2F19020002: S&P 500 INDEX S 81211K100 20180216S004810 304.. -1,726.000 SEALED AIR CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 42.750000 -45,099.55 73,779.26 28,679.71

KR2F19020002 KR2F19020002: S&P 500 INDEX S 81211K100 20180320S003740 -663.000 SEALED AIR CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 43.850000 -17,323.87 29,069.69 11,745.82

Transaction Detail

S&P 500 INDEX - KR2F19020002 Period :  1/1/2018 to 3/31/2018
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 816851109 20180216S004470 304.. -2,402.000 SEMPRA ENERGY UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 107.730000 -154,481.01 258,742.07 104,261.06

KR2F19020002 KR2F19020002: S&P 500 INDEX S 824348106 20180216S004180 304.. -788.000 SHERWIN-WILLIAMS CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 400.290000 -114,039.48 315,397.57 201,358.09

KR2F19020002 KR2F19020002: S&P 500 INDEX S 828806109 20180216S002300 304.. -2,973.000 SIMON PROPERTY GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 156.010000 -298,438.81 463,772.22 165,333.41

KR2F19020002 KR2F19020002: S&P 500 INDEX S 83088M102 20180216S003120 304.. -1,758.000 SKYWORKS SOLUTIONS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 103.630000 -151,617.93 182,163.67 30,545.74

KR2F19020002 KR2F19020002: S&P 500 INDEX S 83088M102 20180320S004720 -50.000 SKYWORKS SOLUTIONS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 109.160000 -4,312.23 5,457.46 1,145.23

KR2F19020002 KR2F19020002: S&P 500 INDEX S 831865209 20180216S003580 304.. -1,395.000 AO SMITH CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 64.980000 -81,453.63 90,638.20 9,184.57

KR2F19020002 KR2F19020002: S&P 500 INDEX S 831865209 20180320S005230 -5.000 AO SMITH CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 65.380000 -291.95 326.87 34.92

KR2F19020002 KR2F19020002: S&P 500 INDEX S 832696405 20180216S004590 304.. -1,086.000 JM SMUCKER CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 123.800000 -89,156.06 134,433.61 45,277.55

KR2F19020002 KR2F19020002: S&P 500 INDEX S 833034101 20180216S005140 304.. -545.000 SNAP-ON INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 161.120000 -40,218.69 87,801.78 47,583.09

KR2F19020002 KR2F19020002: S&P 500 INDEX S 833034101 20180320S005170 -10.000 SNAP-ON INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 150.090000 -737.96 1,500.75 762.79

KR2F19020002 KR2F19020002: S&P 500 INDEX S 842587107 20180216S004430 304.. -9,602.000 SOUTHERN CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 43.980000 -339,341.57 422,254.53 82,912.96

KR2F19020002 KR2F19020002: S&P 500 INDEX S 844741108 20180216S001380 304.. -5,223.000 SOUTHWEST AIRLINES CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 58.410000 -85,781.43 305,045.50 219,264.07

KR2F19020002 KR2F19020002: S&P 500 INDEX S 844741108 20180320S004070 -213.000 SOUTHWEST AIRLINES CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 60.730000 -3,498.27 12,934.22 9,435.95

KR2F19020002 KR2F19020002: S&P 500 INDEX S 854502101 20180216S003480 304.. -1,467.000 STANLEY BLACK & DECKER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 159.950000 -86,581.04 234,623.62 148,042.58

KR2F19020002 KR2F19020002: S&P 500 INDEX S 855244109 20180216S000570 304.. -13,612.000 STARBUCKS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 56.650000 -410,478.09 771,044.15 360,566.06

KR2F19020002 KR2F19020002: S&P 500 INDEX S 855244109 20180320S003650 -787.000 STARBUCKS CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 58.450000 -23,732.46 45,995.63 22,263.17

KR2F19020002 KR2F19020002: S&P 500 INDEX S 857477103 20180216S001890 304.. -3,547.000 STATE STREET CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 103.070000 -178,296.78 365,553.42 187,256.64

KR2F19020002 KR2F19020002: S&P 500 INDEX S 857477103 20180320S004330 -134.000 STATE STREET CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 106.430000 -6,735.77 14,260.22 7,524.45

KR2F19020002 KR2F19020002: S&P 500 INDEX S 858912108 20180216S004940 304.. -817.000 STERICYCLE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 75.500000 -77,641.92 61,677.44 -15,964.48

KR2F19020002 KR2F19020002: S&P 500 INDEX S 863667101 20180216S002200 304.. -3,079.000 STRYKER CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 158.230000 -253,032.07 487,142.37 234,110.30

KR2F19020002 KR2F19020002: S&P 500 INDEX S 867914103 20180216S001580 304.. -4,555.000 SUNTRUST BANKS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 70.130000 -139,472.85 319,410.81 179,937.96

KR2F19020002 KR2F19020002: S&P 500 INDEX S 867914103 20180320S003870 -361.000 SUNTRUST BANKS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 71.480000 -11,053.72 25,801.74 14,748.02

KR2F19020002 KR2F19020002: S&P 500 INDEX S 871503108 20180216S001230 304.. -5,931.000 SYMANTEC CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 27.610000 -121,744.91 163,738.84 41,993.93

KR2F19020002 KR2F19020002: S&P 500 INDEX S 871607107 20180216S003520 304.. -1,438.000 SYNOPSYS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 88.860000 -106,185.10 127,768.14 21,583.04

KR2F19020002 KR2F19020002: S&P 500 INDEX S 871607107 20180320S004590 -65.000 SYNOPSYS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 86.710000 -4,799.74 5,635.59 835.85

KR2F19020002 KR2F19020002: S&P 500 INDEX S 87165B103 20180216S001090 304.. -7,037.000 SYNCHRONY FINANCIAL UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 36.740000 -219,165.73 258,514.01 39,348.28

KR2F19020002 KR2F19020002: S&P 500 INDEX S 87165B103 20180320S003610 -1,033.000 SYNCHRONY FINANCIAL 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 35.410000 -32,172.54 36,574.94 4,402.40

KR2F19020002 KR2F19020002: S&P 500 INDEX S 871829107 20180216S001570 304.. -4,586.000 SYSCO CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 59.250000 -152,675.99 271,693.84 119,017.85

KR2F19020002 KR2F19020002: S&P 500 INDEX S 872540109 20180216S001210 304.. -6,087.000 TJX COS INC/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 77.970000 -239,597.35 474,556.82 234,959.47

KR2F19020002 KR2F19020002: S&P 500 INDEX S 872540109 20180320S004260 -151.000 TJX COS INC/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 81.680000 -5,943.68 12,332.46 6,388.78

KR2F19020002 KR2F19020002: S&P 500 INDEX S 876030107 20180216S002470 304.. -2,721.000 TAPESTRY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 50.360000 -139,332.79 137,016.11 -2,316.68

KR2F19020002 KR2F19020002: S&P 500 INDEX S 87612E106 20180216S001390 304.. -5,201.000 TARGET CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 76.100000 -323,413.36 395,757.27 72,343.91

KR2F19020002 KR2F19020002: S&P 500 INDEX S 882508104 20180216S000790 304.. -9,429.000 TEXAS INSTRUMENTS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 104.280000 -320,544.63 983,159.66 662,615.03

KR2F19020002 KR2F19020002: S&P 500 INDEX S 882508104 20180320S005220 -6.000 TEXAS INSTRUMENTS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 108.270000 -203.97 649.55 445.58

KR2F19020002 KR2F19020002: S&P 500 INDEX S 883203101 20180216S002610 304.. -2,520.000 TEXTRON INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 59.570000 -67,981.84 150,101.67 82,119.83

KR2F19020002 KR2F19020002: S&P 500 INDEX S 883203101 20180320S004620 -63.000 TEXTRON INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 59.030000 -1,699.55 3,718.52 2,018.97

KR2F19020002 KR2F19020002: S&P 500 INDEX S 883556102 20180216S001820 304.. -3,836.000 THERMO FISHER SCIENTIFIC INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 210.260000 -346,557.95 806,478.23 459,920.28

KR2F19020002 KR2F19020002: S&P 500 INDEX S 88579Y101 20180216S001280 304.. -5,709.000 3M CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 234.970000 -430,409.99 1,341,312.13 910,902.14

KR2F19020002 KR2F19020002: S&P 500 INDEX S 88579Y101 20180320S005100 -14.000 3M CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 232.120000 -1,055.48 3,249.36 2,193.88

KR2F19020002 KR2F19020002: S&P 500 INDEX S 886547108 20180216S004000 304.. -977.000 TIFFANY & CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 101.210000 -63,468.04 98,872.46 35,404.42

KR2F19020002 KR2F19020002: S&P 500 INDEX S 886547108 20180320S005280 -1.000 TIFFANY & CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 97.530000 -64.96 97.51 32.55

KR2F19020002 KR2F19020002: S&P 500 INDEX S 887317303 20180216S001020 304.. -7,449.000 TIME WARNER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 94.820000 -318,058.22 706,244.89 388,186.67

KR2F19020002 KR2F19020002: S&P 500 INDEX S 891027104 20180216S003970 304.. -1,027.000 TORCHMARK CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 85.800000 -30,877.13 88,107.95 57,230.82

KR2F19020002 KR2F19020002: S&P 500 INDEX S 891027104 20180320S004660 -57.000 TORCHMARK CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 85.850000 -1,713.73 4,892.96 3,179.23

KR2F19020002 KR2F19020002: S&P 500 INDEX S 891906109 20180216S003310 304.. -1,601.000 TOTAL SYSTEM SERVICES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 86.210000 -59,132.07 138,008.67 78,876.60

KR2F19020002 KR2F19020002: S&P 500 INDEX S 891906109 20180320S004480 -86.000 TOTAL SYSTEM SERVICES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 89.350000 -3,176.36 7,683.34 4,506.98

KR2F19020002 KR2F19020002: S&P 500 INDEX S 892356106 20180216S003800 304.. -1,201.000 TRACTOR SUPPLY CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 68.940000 -91,762.86 82,788.81 -8,974.05

Transaction Detail

S&P 500 INDEX - KR2F19020002 Period :  1/1/2018 to 3/31/2018
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 892356106 20180320S005130 -12.000 TRACTOR SUPPLY CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 63.240000 -916.86 758.80 -158.06

KR2F19020002 KR2F19020002: S&P 500 INDEX S 893641100 20180216S004570 304.. -462.000 TRANSDIGM GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 297.720000 -119,721.64 137,533.14 17,811.50

KR2F19020002 KR2F19020002: S&P 500 INDEX S 89417E109 20180216S002530 304.. -2,618.000 TRAVELERS COS INC/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 140.930000 -150,910.42 368,918.54 218,008.12

KR2F19020002 KR2F19020002: S&P 500 INDEX S 89417E109 20180320S004390 -95.000 TRAVELERS COS INC/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 140.640000 -5,476.12 13,359.49 7,883.37

KR2F19020002 KR2F19020002: S&P 500 INDEX S 896945201 20180216S005030 304.. -1,037.000 TRIPADVISOR INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 42.450000 -48,745.61 44,016.33 -4,729.28

KR2F19020002 KR2F19020002: S&P 500 INDEX S 90130A101 20180216S004440 304.. -10,084.000 TWENTY-FIRST CENTURY FOX INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 36.890000 -167,651.30 371,962.26 204,310.96

KR2F19020002 KR2F19020002: S&P 500 INDEX S 90130A200 20180216S001650 304.. -4,201.000 TWENTY-FIRST CENTURY FOX INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 36.560000 -114,110.53 153,573.49 39,462.96

KR2F19020002 KR2F19020002: S&P 500 INDEX S 902494103 20180216S002410 304.. -2,847.000 TYSON FOODS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 75.650000 -84,650.76 215,354.42 130,703.66

KR2F19020002 KR2F19020002: S&P 500 INDEX S 902653104 20180216S002580 304.. -2,559.000 UDR INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 34.480000 -96,742.14 88,225.66 -8,516.48

KR2F19020002 KR2F19020002: S&P 500 INDEX S 902973304 20180216S000510 304.. -15,082.000 US BANCORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 54.870000 -466,618.31 827,468.15 360,849.84

KR2F19020002 KR2F19020002: S&P 500 INDEX S 902973304 20180320S004020 -238.000 US BANCORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 53.050000 -7,363.42 12,624.65 5,261.23

KR2F19020002 KR2F19020002: S&P 500 INDEX S 90384S303 20180216S004700 304.. -558.000 ULTA BEAUTY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 204.450000 -115,862.13 114,071.90 -1,790.23

KR2F19020002 KR2F19020002: S&P 500 INDEX S 90384S303 20180320S005070 -17.000 ULTA BEAUTY INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 216.890000 -3,529.85 3,686.76 156.91

KR2F19020002 KR2F19020002: S&P 500 INDEX S 904311107 20180216S005150 304.. -1,771.000 UNDER ARMOUR INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 18.140000 -53,102.73 32,122.78 -20,979.95

KR2F19020002 KR2F19020002: S&P 500 INDEX S 904311206 20180216S005190 304.. -1,764.000 UNDER ARMOUR INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 16.440000 -52,008.60 28,997.31 -23,011.29

KR2F19020002 KR2F19020002: S&P 500 INDEX S 907818108 20180216S001010 304.. -7,530.000 UNION PACIFIC CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 133.440000 -256,269.58 1,004,704.62 748,435.04

KR2F19020002 KR2F19020002: S&P 500 INDEX S 910047109 20180216S002710 304.. -2,409.000 UNITED CONTINENTAL HOLDINGS IN UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 66.850000 -139,040.64 161,025.84 21,985.20

KR2F19020002 KR2F19020002: S&P 500 INDEX S 910047109 20180320S003800 -491.000 UNITED CONTINENTAL HOLDINGS IN
3062.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 70.430000 -28,339.13 34,577.74 6,238.61

KR2F19020002 KR2F19020002: S&P 500 INDEX S 911312106 20180216S001140 304.. -6,573.000 UNITED PARCEL SERVICE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 107.120000 -494,840.43 704,030.68 209,190.25

KR2F19020002 KR2F19020002: S&P 500 INDEX S 911363109 20180216S004170 304.. -809.000 UNITED RENTALS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 166.410000 -82,437.33 134,612.48 52,175.15

KR2F19020002 KR2F19020002: S&P 500 INDEX S 913017109 20180216S001070 304.. -7,105.000 UNITED TECHNOLOGIES CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 130.090000 -345,086.99 924,198.77 579,111.78

KR2F19020002 KR2F19020002: S&P 500 INDEX S 91324P102 20180216S000820 304.. -9,270.000 UNITEDHEALTH GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 225.990000 -567,146.83 2,094,721.78 1,527,574.95

KR2F19020002 KR2F19020002: S&P 500 INDEX S 913903100 20180216S004110 304.. -838.000 UNIVERSAL HEALTH SERVICES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 117.970000 -95,370.46 98,849.16 3,478.70

KR2F19020002 KR2F19020002: S&P 500 INDEX S 913903100 20180320S004990 -26.000 UNIVERSAL HEALTH SERVICES INC
30622.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 123.570000 -2,958.99 3,212.50 253.51

KR2F19020002 KR2F19020002: S&P 500 INDEX S 91529Y106 20180216S002900 304.. -2,146.000 UNUM GROUP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 51.840000 -55,735.78 111,237.73 55,501.95

KR2F19020002 KR2F19020002: S&P 500 INDEX S 91529Y106 20180320S004310 -144.000 UNUM GROUP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 50.210000 -3,739.96 7,229.53 3,489.57

KR2F19020002 KR2F19020002: S&P 500 INDEX S 918204108 20180216S002140 304.. -3,138.000 VF CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 73.900000 -169,042.00 231,875.45 62,833.45

KR2F19020002 KR2F19020002: S&P 500 INDEX S 91913Y100 20180216S001670 304.. -4,186.000 VALERO ENERGY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 93.200000 -123,931.04 390,096.92 266,165.88

KR2F19020002 KR2F19020002: S&P 500 INDEX S 91913Y100 20180320S004170 -191.000 VALERO ENERGY CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 93.570000 -5,654.76 17,870.11 12,215.35

KR2F19020002 KR2F19020002: S&P 500 INDEX S 92220P105 20180216S004080 304.. -877.000 VARIAN MEDICAL SYSTEMS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 121.330000 -52,744.14 106,395.97 53,651.83

KR2F19020002 KR2F19020002: S&P 500 INDEX S 92220P105 20180320S005210 -8.000 VARIAN MEDICAL SYSTEMS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 123.870000 -481.13 990.86 509.73

KR2F19020002 KR2F19020002: S&P 500 INDEX S 92276F100 20180216S001990 304.. -3,408.000 VENTAS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 50.790000 -175,538.49 173,075.34 -2,463.15

KR2F19020002 KR2F19020002: S&P 500 INDEX S 92343E102 20180216S005120 304.. -811.000 VERISIGN INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 116.470000 -39,600.60 94,447.90 54,847.30

KR2F19020002 KR2F19020002: S&P 500 INDEX S 92343E102 20180320S004650 -58.000 VERISIGN INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 124.720000 -2,832.10 7,233.05 4,400.95

KR2F19020002 KR2F19020002: S&P 500 INDEX S 92343V104 20180216S000300 304.. -39,027.000 VERIZON COMMUNICATIONS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 49.750000 -1,420,293.32 1,941,402.77 521,109.45

KR2F19020002 KR2F19020002: S&P 500 INDEX S 92345Y106 20180216S003440 304.. -1,487.000 VERISK ANALYTICS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 98.170000 -111,466.21 145,964.46 34,498.25

KR2F19020002 KR2F19020002: S&P 500 INDEX S 92345Y106 20180320S005270 -2.000 VERISK ANALYTICS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 104.250000 -149.92 208.47 58.55

KR2F19020002 KR2F19020002: S&P 500 INDEX S 92532F100 20180216S002700 304.. -2,420.000 VERTEX PHARMACEUTICALS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 160.850000 -209,684.79 389,218.81 179,534.02

KR2F19020002 KR2F19020002: S&P 500 INDEX S 92553P201 20180216S002010 304.. -3,376.000 VIACOM INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 33.980000 -160,791.11 114,705.23 -46,085.88

KR2F19020002 KR2F19020002: S&P 500 INDEX S 92826C839 20180216S000450 304.. -17,349.000 VISA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 121.930000 -655,678.62 2,115,156.05 1,459,477.43

KR2F19020002 KR2F19020002: S&P 500 INDEX S 92826C839 20180320S003840 -406.000 VISA INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 123.380000 -15,344.14 50,087.36 34,743.22

KR2F19020002 KR2F19020002: S&P 500 INDEX S 929042109 20180216S003260 304.. -1,649.000 VORNADO REALTY TRUST UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 67.030000 -108,944.98 110,521.62 1,576.64

KR2F19020002 KR2F19020002: S&P 500 INDEX S 929160109 20180216S003720 304.. -1,265.000 VULCAN MATERIALS CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 126.700000 -73,421.15 160,259.77 86,838.62

KR2F19020002 KR2F19020002: S&P 500 INDEX S 92939U106 20180216S004490 304.. -3,019.000 WEC ENERGY GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 61.200000 -108,879.49 184,744.67 75,865.18

KR2F19020002 KR2F19020002: S&P 500 INDEX S 931142103 20180216S000560 304.. -14,004.000 WALMART INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 102.980000 -781,073.54 1,441,990.44 660,916.90

KR2F19020002 KR2F19020002: S&P 500 INDEX S 931142103 20180320S003790 -506.000 WALMART INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 87.880000 -28,222.17 44,462.91 16,240.74

KR2F19020002 KR2F19020002: S&P 500 INDEX S 931427108 20180216S000930 304.. -8,306.000 WALGREENS BOOTS ALLIANCE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 69.990000 -452,085.85 581,279.91 129,194.06

Transaction Detail

S&P 500 INDEX - KR2F19020002 Period :  1/1/2018 to 3/31/2018
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KR2F19020002 KR2F19020002: S&P 500 INDEX S 931427108 20180320S003660 -771.000 WALGREENS BOOTS ALLIANCE INC
30622.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 66.710000 -41,964.63 51,428.36 9,463.73

KR2F19020002 KR2F19020002: S&P 500 INDEX S 94106L109 20180216S001840 304.. -3,822.000 WASTE MANAGEMENT INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 84.110000 -135,289.78 321,436.88 186,147.10

KR2F19020002 KR2F19020002: S&P 500 INDEX S 941848103 20180216S004200 304.. -761.000 WATERS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 206.470000 -66,088.84 157,108.26 91,019.42

KR2F19020002 KR2F19020002: S&P 500 INDEX S 941848103 20180320S004890 -32.000 WATERS CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 212.590000 -2,779.03 6,802.21 4,023.18

KR2F19020002 KR2F19020002: S&P 500 INDEX S 949746101 20180216S000280 304.. -42,399.000 WELLS FARGO & CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 59.680000 -1,467,464.46 2,530,124.08 1,062,659.62

KR2F19020002 KR2F19020002: S&P 500 INDEX S 949746101 20180320S003490 -1,794.000 WELLS FARGO & CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 55.770000 -62,091.82 100,041.56 37,949.74

KR2F19020002 KR2F19020002: S&P 500 INDEX S 95040Q104 20180216S001900 304.. -3,543.000 WELLTOWER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 55.300000 -212,030.19 195,908.68 -16,121.51

KR2F19020002 KR2F19020002: S&P 500 INDEX S 958102105 20180216S002420 304.. -2,829.000 WESTERN DIGITAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 84.290000 -121,382.35 238,433.02 117,050.67

KR2F19020002 KR2F19020002: S&P 500 INDEX S 959802109 20180216S005130 304.. -4,394.000 WESTERN UNION CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 20.150000 -62,817.25 88,530.41 25,713.16

KR2F19020002 KR2F19020002: S&P 500 INDEX S 96145D105 20180216S002670 304.. -2,436.000 WESTROCK CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 64.750000 -100,971.62 157,715.52 56,743.90

KR2F19020002 KR2F19020002: S&P 500 INDEX S 962166104 20180216S001060 304.. -7,221.000 WEYERHAEUSER CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 35.010000 -189,794.62 252,782.41 62,987.79

KR2F19020002 KR2F19020002: S&P 500 INDEX S 963320106 20180216S004280 304.. -688.000 WHIRLPOOL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 176.460000 -52,560.55 121,392.56 68,832.01

KR2F19020002 KR2F19020002: S&P 500 INDEX S 963320106 20180320S004690 -55.000 WHIRLPOOL CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 158.910000 -4,201.79 8,739.18 4,537.39

KR2F19020002 KR2F19020002: S&P 500 INDEX S 969457100 20180216S000970 304.. -7,909.000 WILLIAMS COS INC/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 29.830000 -212,283.48 235,902.33 23,618.85

KR2F19020002 KR2F19020002: S&P 500 INDEX S 98310W108 20180216S004020 304.. -969.000 WYNDHAM WORLDWIDE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 122.650000 -36,155.51 118,836.19 82,680.68

KR2F19020002 KR2F19020002: S&P 500 INDEX S 98310W108 20180320S004510 -75.000 WYNDHAM WORLDWIDE CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 116.980000 -2,798.41 8,772.63 5,974.22

KR2F19020002 KR2F19020002: S&P 500 INDEX S 983134107 20180216S004190 304.. -767.000 WYNN RESORTS LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 164.110000 -78,684.42 125,860.02 47,175.60

KR2F19020002 KR2F19020002: S&P 500 INDEX S 98389B100 20180216S001460 304.. -4,857.000 XCEL ENERGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 44.130000 -115,996.08 214,318.37 98,322.29

KR2F19020002 KR2F19020002: S&P 500 INDEX S 983919101 20180216S002720 304.. -2,401.000 XILINX INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 67.060000 -95,873.17 160,995.26 65,122.09

KR2F19020002 KR2F19020002: S&P 500 INDEX S 984121608 20180216S002970 304.. -2,043.000 XEROX CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 30.430000 -47,758.44 62,162.39 14,403.95

KR2F19020002 KR2F19020002: S&P 500 INDEX S 98419M100 20180216S003160 304.. -1,718.000 XYLEM INC/NY UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 74.540000 -49,606.13 128,047.16 78,441.03

KR2F19020002 KR2F19020002: S&P 500 INDEX S 988498101 20180216S002100 304.. -3,224.000 YUM! BRANDS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 78.740000 -119,903.68 253,832.85 133,929.17

KR2F19020002 KR2F19020002: S&P 500 INDEX S 988498101 20180320S004130 -204.000 YUM! BRANDS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 82.500000 -7,586.96 16,828.35 9,241.39

KR2F19020002 KR2F19020002: S&P 500 INDEX S 98956P102 20180216S003040 304.. -1,937.000 ZIMMER BIOMET HOLDINGS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 119.700000 -169,185.27 231,836.15 62,650.88

KR2F19020002 KR2F19020002: S&P 500 INDEX S 989701107 20180216S004770 304.. -1,911.000 ZIONS BANCORPORATION UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 54.610000 -44,141.79 104,349.46 60,207.67

KR2F19020002 KR2F19020002: S&P 500 INDEX S 989701107 20180320S004270 -151.000 ZIONS BANCORPORATION 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 55.350000 -3,487.92 8,357.02 4,869.10

KR2F19020002 KR2F19020002: S&P 500 INDEX S 98978V103 20180216S001540 304.. -4,662.000 ZOETIS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 78.340000 -162,478.06 365,185.25 202,707.19

KR2F19020002 KR2F19020002: S&P 500 INDEX S G0176J109 20180216S004060 304.. -908.000 ALLEGION PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 82.190000 -34,080.46 74,621.19 40,540.73

KR2F19020002 KR2F19020002: S&P 500 INDEX S G0177J108 20180216S002130 304.. -3,181.000 ALLERGAN PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 164.350000 -712,457.82 522,746.06 -189,711.76

KR2F19020002 KR2F19020002: S&P 500 INDEX S G0177J108 20180320S004450 -89.000 ALLERGAN PLC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 166.370000 -19,933.59 14,805.47 -5,128.12

KR2F19020002 KR2F19020002: S&P 500 INDEX S G0408V102 20180216S002740 304.. -2,390.000 AON PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 140.360000 -144,612.18 335,427.49 190,815.31

KR2F19020002 KR2F19020002: S&P 500 INDEX S G0408V102 20180320S004210 -172.000 AON PLC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 145.630000 -10,407.24 25,045.90 14,638.66

KR2F19020002 KR2F19020002: S&P 500 INDEX S G1151C101 20180216S001240 304.. -5,912.000 ACCENTURE PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 160.960000 -393,900.73 951,502.16 557,601.43

KR2F19020002 KR2F19020002: S&P 500 INDEX S G1151C101 20180320S005110 -14.000 ACCENTURE PLC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 161.310000 -932.78 2,258.11 1,325.33

KR2F19020002 KR2F19020002: S&P 500 INDEX S G29183103 20180216S001630 304.. -4,215.000 EATON CORP PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 82.660000 -218,718.42 348,377.72 129,659.30

KR2F19020002 KR2F19020002: S&P 500 INDEX S G3223R108 20180216S004370 304.. -393.000 EVEREST RE GROUP LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 241.750000 -100,392.68 94,998.42 -5,394.26

KR2F19020002 KR2F19020002: S&P 500 INDEX S G3223R108 20180320S005180 -9.000 EVEREST RE GROUP LTD 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 263.130000 -2,299.07 2,367.93 68.86

KR2F19020002 KR2F19020002: S&P 500 INDEX S G47567105 20180216S001940 304.. -3,476.000 IHS MARKIT LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 46.420000 -164,335.43 161,340.09 -2,995.34

KR2F19020002 KR2F19020002: S&P 500 INDEX S G47567105 20180320S004880 -33.000 IHS MARKIT LTD 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 48.800000 -1,560.15 1,610.24 50.09

KR2F19020002 KR2F19020002: S&P 500 INDEX S G47791101 20180216S002730 304.. -2,391.000 INGERSOLL-RAND PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 91.730000 -98,902.55 219,304.91 120,402.36

KR2F19020002 KR2F19020002: S&P 500 INDEX S G491BT108 20180216S001790 304.. -3,894.000 INVESCO LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 33.120000 -84,451.35 128,956.63 44,505.28

KR2F19020002 KR2F19020002: S&P 500 INDEX S G51502105 20180216S000860 304.. -8,854.000 JOHNSON CONTROLS INTERNATIONAL UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 38.170000 -334,561.73 337,924.02 3,362.29

KR2F19020002 KR2F19020002: S&P 500 INDEX S G5960L103 20180216S000620 304.. -12,950.000 MEDTRONIC PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 82.800000 -972,547.28 1,072,154.81 99,607.53

KR2F19020002 KR2F19020002: S&P 500 INDEX S G60754101 20180216S003490 304.. -1,455.000 MICHAEL KORS HOLDINGS LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 64.350000 -102,262.16 93,620.06 -8,642.10

KR2F19020002 KR2F19020002: S&P 500 INDEX S G6095L109 20180216S002590 304.. -2,544.000 APTIV PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 93.410000 -100,984.04 237,611.73 136,627.69

KR2F19020002 KR2F19020002: S&P 500 INDEX S G6518L108 20180216S004730 304.. -3,203.000 NIELSEN HOLDINGS PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 33.580000 -130,619.96 107,546.18 -23,073.78

KR2F19020002 KR2F19020002: S&P 500 INDEX S G66721104 20180216S003190 304.. -1,705.000 NORWEGIAN CRUISE LINE HOLDINGS UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 59.010000 -92,082.79 100,602.17 8,519.38

Transaction Detail

S&P 500 INDEX - KR2F19020002 Period :  1/1/2018 to 3/31/2018
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KR2F19020002 KR2F19020002: S&P 500 INDEX S G7945M107 20180216S004550 304.. -2,767.000 SEAGATE TECHNOLOGY PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 51.460000 -74,748.51 142,375.85 67,627.34

KR2F19020002 KR2F19020002: S&P 500 INDEX S G7945M107 20180320S004110 -209.000 SEAGATE TECHNOLOGY PLC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 60.130000 -5,645.98 12,565.93 6,919.95

KR2F19020002 KR2F19020002: S&P 500 INDEX S G7S00T104 20180216S003330 304.. -1,580.000 PENTAIR PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 70.480000 -63,595.60 111,347.47 47,751.87

KR2F19020002 KR2F19020002: S&P 500 INDEX S G81276100 20180216S005160 304.. -578.000 SIGNET JEWELERS LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 51.240000 -77,922.34 29,613.81 -48,308.53

KR2F19020002 KR2F19020002: S&P 500 INDEX S G81276100 20180320S003450 -3,150.000 SIGNET JEWELERS LTD 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 38.500000 -424,663.26 121,263.09 -303,400.17

KR2F19020002 KR2F19020002: S&P 500 INDEX S G87110105 20180216S001660 304.. -4,194.000 TECHNIPFMC PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 29.530000 -141,977.97 123,836.66 -18,141.31

KR2F19020002 KR2F19020002: S&P 500 INDEX S G96629103 20180216S003730 304.. -1,263.000 WILLIS TOWERS WATSON PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 159.190000 -141,944.16 201,037.24 59,093.08

KR2F19020002 KR2F19020002: S&P 500 INDEX S G97822103 20180216S004720 304.. -1,253.000 PERRIGO CO PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 89.270000 -192,896.09 111,844.33 -81,051.76

KR2F19020002 KR2F19020002: S&P 500 INDEX S G98294104 20180216S002650 304.. -2,450.000 XL GROUP LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 43.130000 -67,278.33 105,658.12 38,379.79

KR2F19020002 KR2F19020002: S&P 500 INDEX S H1467J104 20180216S001610 304.. -4,441.000 CHUBB LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 146.700000 -384,983.30 651,430.79 266,447.49

KR2F19020002 KR2F19020002: S&P 500 INDEX S H2906T109 20180216S004860 304.. -1,062.000 GARMIN LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 64.790000 -45,462.97 68,800.23 23,337.26

KR2F19020002 KR2F19020002: S&P 500 INDEX S H2906T109 20180320S005190 -8.000 GARMIN LTD 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 59.950000 -342.47 479.54 137.07

KR2F19020002 KR2F19020002: S&P 500 INDEX S H84989104 20180216S002040 304.. -3,364.000 TE CONNECTIVITY LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 101.130000 -138,471.65 340,167.94 201,696.29

KR2F19020002 KR2F19020002: S&P 500 INDEX S N53745100 20180216S002180 304.. -3,095.000 LYONDELLBASELL INDUSTRIES NV UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 109.800000 -191,362.66 339,797.65 148,434.99

KR2F19020002 KR2F19020002: S&P 500 INDEX S N59465109 20180216S001400 304.. -5,131.000 MYLAN NV UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 41.750000 -272,803.46 214,198.23 -58,605.23

KR2F19020002 KR2F19020002: S&P 500 INDEX S N59465109 20180320S003590 -1,075.000 MYLAN NV 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 40.820000 -57,155.28 43,877.19 -13,278.09

KR2F19020002 KR2F19020002: S&P 500 INDEX S V7780T103 20180216S003280 304.. -1,639.000 ROYAL CARIBBEAN CRUISES LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 131.100000 -129,460.58 214,851.81 85,391.23

KR2F19020002 KR2F19020002: S&P 500 INDEX S Y09827109 20180216S001800 304.. -3,889.000 BROADCOM LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 251.270000 -413,109.81 977,093.16 563,983.35

Transaction Detail

S&P 500 INDEX - KR2F19020002 Period :  1/1/2018 to 3/31/2018
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GRAND TOTAL 262,794,167... 1,723,299.05 5,837.54 -320,273.43

INTEREST 0.000 550,920.74 550,920.74 0.00

U.S. DOLLAR 0.000 550,920.74 550,920.74 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IT 996085619 20180103S000010 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/3/2018 1/3/2018 1/1/2018 0.000000 1,113.74 1,113.74 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IT 996085619 20180202S000010 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 2/2/2018 2/2/2018 2/1/2018 0.000000 4,967.97 4,967.97 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IT 996085619 20180302S000090 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/2/2018 3/2/2018 3/1/2018 0.000000 8,856.78 8,856.78 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IT 912828B25 20180116S000020 0.000 US TREAS-CPI INFLAT 0.625% 01/15/2024
.. 1/16/2018 1/16/2018 1/15/2018 0.000000 68,054.04 68,054.04 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IT 912828H45 20180116S000100 0.000 US TREAS-CPI INFLAT 0.250% 01/15/2025
.. 1/16/2018 1/16/2018 1/15/2018 0.000000 8,931.57 8,931.57 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IT 912828H45 20180116S000110 0.000 US TREAS-CPI INFLAT 0.250% 01/15/2025
.. 1/16/2018 1/16/2018 1/15/2018 0.000000 8,642.57 8,642.57 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IT 912828HN3 20180116S000080 0.000 US TREAS-CPI INFLAT 1.625% 01/15/2018
.. 1/16/2018 1/16/2018 1/15/2018 0.000000 57,399.23 57,399.23 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IT 912828JX9 20180116S000090 0.000 US TREAS-CPI INFLAT 2.125% 01/15/2019
.. 1/16/2018 1/16/2018 1/15/2018 0.000000 80,565.91 80,565.91 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IT 912828LA6 20180116S000060 0.000 US TREAS-CPI INFLAT 1.875% 07/15/2019
.. 1/16/2018 1/16/2018 1/15/2018 0.000000 71,480.48 71,480.48 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IT 912828MF4 20180116S000070 0.000 US TREAS-CPI INFLAT 1.375% 01/15/2020
.. 1/16/2018 1/16/2018 1/15/2018 0.000000 60,776.32 60,776.32 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IT 912828TE0 20180116S000050 0.000 US TREAS-CPI INFLAT 0.125% 07/15/2022
.. 1/16/2018 1/16/2018 1/15/2018 0.000000 37,542.06 37,542.06 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IT 912828UH1 20180116S000030 0.000 US TREAS-CPI INFLAT 0.125% 01/15/2023
.. 1/16/2018 1/16/2018 1/15/2018 0.000000 19,870.03 19,870.03 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IT 912828VM9 20180116S000040 0.000 US TREAS-CPI INFLAT 0.375% 07/15/2023
.. 1/16/2018 1/16/2018 1/15/2018 0.000000 122,720.04 122,720.04 0.00

INTEREST ACCRUAL 261,301,516... 0.00 5,837.54 0.00

U.S. DOLLAR 261,301,516... 0.00 5,837.54 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IA 996085619 20180103A000030 43,580.360 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 12/31/2017 12/31/2017 1/1/2018 0.000000 0.00 7.15 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IA 996085619 20180202A000100 7,645,196.350 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/31/2018 1/31/2018 2/1/2018 0.000000 0.00 0.74 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IA 912828B25 20180116A000140 21,777,290.000 US TREAS-CPI INFLAT 0.625% 01/15/2024
.. 1/16/2018 1/16/2018 7/15/2018 0.000000 0.00 0.01 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IA 912828B25 20180116A000160 21,777,290.000 US TREAS-CPI INFLAT 0.625% 01/15/2024
.. 1/12/2018 1/12/2018 1/15/2018 0.000000 0.00 739.73 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IA 912828H45 20180116A000180 14,059,170.000 US TREAS-CPI INFLAT 0.250% 01/15/2025
.. 1/12/2018 1/12/2018 1/15/2018 0.000000 0.00 191.20 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IA 912828HN3 20180116A000170 7,064,520.000 US TREAS-CPI INFLAT 1.625% 01/15/2018
.. 1/12/2018 1/12/2018 1/15/2018 0.000000 0.00 623.91 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IA 912828JX9 20180116A000150 7,582,674.000 US TREAS-CPI INFLAT 2.125% 01/15/2019
.. 1/16/2018 1/16/2018 7/15/2018 0.000000 0.00 0.01 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IA 912828JX9 20180116A000190 7,582,674.000 US TREAS-CPI INFLAT 2.125% 01/15/2019
.. 1/12/2018 1/12/2018 1/15/2018 0.000000 0.00 875.72 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IA 912828LA6 20180116A000200 7,624,584.000 US TREAS-CPI INFLAT 1.875% 07/15/2019
.. 1/12/2018 1/12/2018 1/15/2018 0.000000 0.00 776.97 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IA 912828MF4 20180116A000210 8,840,192.500 US TREAS-CPI INFLAT 1.375% 01/15/2020
.. 1/12/2018 1/12/2018 1/15/2018 0.000000 0.00 660.61 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IA 912828TE0 20180116A000220 60,067,280.000 US TREAS-CPI INFLAT 0.125% 07/15/2022
.. 1/12/2018 1/12/2018 1/15/2018 0.000000 0.00 408.08 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IA 912828UH1 20180116A000230 31,786,387.500 US TREAS-CPI INFLAT 0.125% 01/15/2023
.. 1/12/2018 1/12/2018 1/15/2018 0.000000 0.00 219.48 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS IA 912828VM9 20180116A000240 65,450,677.500 US TREAS-CPI INFLAT 0.375% 07/15/2023
.. 1/12/2018 1/12/2018 1/15/2018 0.000000 0.00 1,333.93 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 20180214A000130 0.000 DECEMBER JNL BACKOUT GL
ACCT:(7104.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -241.75 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20180214A000160 0.000 DEC BNY SL REBATES GL ACCT:(71042C) 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 268.12 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20180314A000160 0.000 JANUARY JNL BACKOUT GL
ACCT:(71042C) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -268.12 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20180214A000120 0.000 DECEMBER JNL BACKOUT GL
ACCT:(2203.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 233.95 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20180214A000150 0.000 JAN BNY SL BANK FEES GL
ACCT:(220390) 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -1,012.91 0.00

Transaction Detail

INTERNAL TIPS - KR2F39010002 Period :  1/1/2018 to 3/31/2018
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KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20180314A000150 0.000 JANUARY JNL BACKOUT GL
ACCT:(220390) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 1,012.91 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20180314A000180 0.000 FEB BNY SL BANK FEES GL
ACCT:(220390) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -969.62 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20180413A000150 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(2203.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 969.62 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20180413A000170 0.000 MAR BNY SL BANK FEES GL
ACCT:(220390) 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -1,196.25 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20180214A000130 0.000 DECEMBER JNL BACKOUT GL
ACCT:(2203.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 241.75 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20180214A000160 0.000 DEC BNY SL REBATES GL ACCT:(220391) 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -268.12 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20180314A000160 0.000 JANUARY JNL BACKOUT GL
ACCT:(220391) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 268.12 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20180214A000110 0.000 DECEMBER JNL BACKOUT GL
ACCT:(1203.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -1,801.59 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20180214A000140 0.000 JAN BNY SL GROSS EARN GL
ACCT:(1203.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 7,021.15 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20180314A000140 0.000 JANUARY JNL BACKOUT GL
ACCT:(120350) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -7,021.15 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20180314A000170 0.000 FEB BNY SL GROSS EARN GL
ACCT:(1203.. 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 6,464.30 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20180413A000140 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(1203.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -6,464.30 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20180413A000160 0.000 MAR BNY SL GROSS EARN GL
ACCT:(1203.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 7,975.19 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20180214A000120 0.000 DECEMBER JNL BACKOUT GL
ACCT:(7104.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -233.95 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20180214A000150 0.000 JAN BNY SL BANK FEES GL
ACCT:(710480) 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 1,012.91 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20180314A000150 0.000 JANUARY JNL BACKOUT GL
ACCT:(710480) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -1,012.91 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20180314A000180 0.000 FEB BNY SL BANK FEES GL
ACCT:(710480) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 969.62 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20180413A000150 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(7104.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -969.62 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20180413A000170 0.000 MAR BNY SL BANK FEES GL
ACCT:(710480) 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 1,196.25 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20180214A000110 0.000 DECEMBER JNL BACKOUT GL
ACCT:(6250.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 1,801.59 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20180214A000140 0.000 JAN BNY SL GROSS EARN GL
ACCT:(6250.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -7,021.15 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20180314A000140 0.000 JANUARY JNL BACKOUT GL
ACCT:(625050) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 7,021.15 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20180314A000170 0.000 FEB BNY SL GROSS EARN GL
ACCT:(6250.. 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -6,464.30 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20180413A000140 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(6250.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 6,464.30 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS JNL 20180413A000160 0.000 MAR BNY SL GROSS EARN GL
ACCT:(6250.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -7,975.19 0.00

MATURITIES -
7,064,520.000 -7,384,793.43 7,064,520.00 -320,273.43

U.S. DOLLAR -
7,064,520.000 -7,384,793.43 7,064,520.00 -320,273.43

KR2F39010002 KR2F39010002: INTERNAL TIPS MT 912828HN3 20180116P000010 -7,064,520.000 US TREAS-CPI INFLAT 1.625% 01/15/2018
.. 1/15/2018 1/15/2018 1/15/2018 100.000000 -7,384,793.43 7,064,520.00 -320,273.43

PURCHASES 7,615,440.740 7,615,440.74 -7,615,440.74 0.00

U.S. DOLLAR 7,615,440.740 7,615,440.74 -7,615,440.74 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS B 996085619 20180103S000040 1,113.740 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/3/2018 1/3/2018 1/3/2018 1.000000 1,113.74 -1,113.74 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS B 996085619 20180116S000250 7,600,502.250 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/16/2018 1/16/2018 1/16/2018 1.000000 7,600,502.25 -7,600,502.25 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS B 996085619 20180202S000110 4,967.970 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/2/2018 2/2/2018 2/2/2018 1.000000 4,967.97 -4,967.97 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS B 996085619 20180302S000100 8,856.780 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/2/2018 3/2/2018 3/2/2018 1.000000 8,856.78 -8,856.78 0.00

RECEIPTS AND DISBURSEMENT TRANSACTIONS 941,731.000 941,731.00 0.00 0.00

U.S. DOLLAR 941,731.000 941,731.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS CW 99VVARLV9 20180112S000030
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS REAL

R.. 1/12/2018 1/12/2018 0.000000 -1,325.89 -1,325.89 0.00

Transaction Detail
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KR2F39010002 KR2F39010002: INTERNAL TIPS CW 99VVARLV9 20180214S000100
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS REAL

R.. 2/14/2018 2/14/2018 0.000000 -5,740.12 -5,740.12 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS CW 99VVARLV9 20180314S000100
CPZ.. 0.000 TRANSFER TO KR2F9001002 KRS REAL

R.. 3/14/2018 3/14/2018 0.000000 -5,494.68 -5,494.68 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828B25 20180102S000010 -412.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/2/2018 1/2/2018 1/2/2018 0.000000 -412.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828B25 20180108S000010 206.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/8/2018 1/8/2018 1/8/2018 0.000000 206.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828B25 20180119S000010 206.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/19/2018 1/19/2018 1/19/2018 0.000000 206.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828B25 20180201S000010 206.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/1/2018 2/1/2018 2/1/2018 0.000000 206.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828B25 20180202S000020 -1,442.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/2/2018 2/2/2018 2/2/2018 0.000000 -1,442.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828B25 20180205S000010 -412.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/5/2018 2/5/2018 2/5/2018 0.000000 -412.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828B25 20180206S000010 -618.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/6/2018 2/6/2018 2/6/2018 0.000000 -618.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828B25 20180207S000010 -412.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/7/2018 2/7/2018 2/7/2018 0.000000 -412.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828B25 20180208S000010 -412.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/8/2018 2/8/2018 2/8/2018 0.000000 -412.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828B25 20180209S000010 -1,442.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/9/2018 2/9/2018 2/9/2018 0.000000 -1,442.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828B25 20180212S000010 -412.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/12/2018 2/12/2018 2/12/2018 0.000000 -412.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828B25 20180213S000010 -412.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/13/2018 2/13/2018 2/13/2018 0.000000 -412.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828B25 20180214S000010 -412.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/14/2018 2/14/2018 2/14/2018 0.000000 -412.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828B25 20180215S000010 -618.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/15/2018 2/15/2018 2/15/2018 0.000000 -618.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828B25 20180216S000010 -1,236.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/16/2018 2/16/2018 2/16/2018 0.000000 -1,236.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828B25 20180220S000010 -618.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/20/2018 2/20/2018 2/20/2018 0.000000 -618.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828B25 20180220S000090 -412.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/19/2018 2/19/2018 2/19/2018 0.000000 -412.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828B25 20180221S000010 -412.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/21/2018 2/21/2018 2/21/2018 0.000000 -412.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828B25 20180222S000010 -412.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/22/2018 2/22/2018 2/22/2018 0.000000 -412.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828B25 20180223S000010 -1,442.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/23/2018 2/23/2018 2/23/2018 0.000000 -1,442.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828B25 20180226S000010 -412.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/26/2018 2/26/2018 2/26/2018 0.000000 -412.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828B25 20180227S000010 -412.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/27/2018 2/27/2018 2/27/2018 0.000000 -412.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828B25 20180228S000010 -412.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/28/2018 2/28/2018 2/28/2018 0.000000 -412.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828B25 20180301S000010 -618.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/1/2018 3/1/2018 3/1/2018 0.000000 -618.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828B25 20180302S000010 11,536.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/2/2018 3/2/2018 3/2/2018 0.000000 11,536.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828B25 20180305S000070 3,914.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/5/2018 3/5/2018 3/5/2018 0.000000 3,914.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828B25 20180306S000070 3,708.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/6/2018 3/6/2018 3/6/2018 0.000000 3,708.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828B25 20180307S000070 3,914.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/7/2018 3/7/2018 3/7/2018 0.000000 3,914.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828B25 20180308S000070 3,708.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/8/2018 3/8/2018 3/8/2018 0.000000 3,708.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828B25 20180309S000070 11,536.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/9/2018 3/9/2018 3/9/2018 0.000000 11,536.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828B25 20180312S000070 3,914.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/12/2018 3/12/2018 3/12/2018 0.000000 3,914.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828B25 20180313S000070 3,708.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/13/2018 3/13/2018 3/13/2018 0.000000 3,708.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828B25 20180314S000070 3,914.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/14/2018 3/14/2018 3/14/2018 0.000000 3,914.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828B25 20180315S000070 3,708.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/15/2018 3/15/2018 3/15/2018 0.000000 3,708.00 0.00 0.00

Transaction Detail
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KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828B25 20180316S000070 11,536.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/16/2018 3/16/2018 3/16/2018 0.000000 11,536.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828B25 20180319S000070 3,914.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/19/2018 3/19/2018 3/19/2018 0.000000 3,914.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828B25 20180320S000070 3,708.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/20/2018 3/20/2018 3/20/2018 0.000000 3,708.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828B25 20180321S000070 3,914.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/21/2018 3/21/2018 3/21/2018 0.000000 3,914.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828B25 20180322S000070 3,708.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/22/2018 3/22/2018 3/22/2018 0.000000 3,708.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828B25 20180323S000070 11,536.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/23/2018 3/23/2018 3/23/2018 0.000000 11,536.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828B25 20180326S000070 3,914.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/26/2018 3/26/2018 3/26/2018 0.000000 3,914.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828B25 20180327S000070 3,708.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/27/2018 3/27/2018 3/27/2018 0.000000 3,708.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828B25 20180328S000070 3,914.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/28/2018 3/28/2018 3/28/2018 0.000000 3,914.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828B25 20180329S000070 3,708.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/29/2018 3/29/2018 3/29/2018 0.000000 3,708.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828H45 20180102S000030 -270.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/2/2018 1/2/2018 1/2/2018 0.000000 -270.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828H45 20180103S000020 135.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/3/2018 1/3/2018 1/3/2018 0.000000 135.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828H45 20180116S000130 135.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/15/2018 1/15/2018 1/15/2018 0.000000 135.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828H45 20180126S000010 135.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/26/2018 1/26/2018 1/26/2018 0.000000 135.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828H45 20180202S000030 -945.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/2/2018 2/2/2018 2/2/2018 0.000000 -945.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828H45 20180205S000020 -270.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/5/2018 2/5/2018 2/5/2018 0.000000 -270.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828H45 20180206S000020 -270.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/6/2018 2/6/2018 2/6/2018 0.000000 -270.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828H45 20180207S000020 -270.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/7/2018 2/7/2018 2/7/2018 0.000000 -270.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828H45 20180208S000020 -270.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/8/2018 2/8/2018 2/8/2018 0.000000 -270.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828H45 20180209S000020 -945.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/9/2018 2/9/2018 2/9/2018 0.000000 -945.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828H45 20180212S000020 -270.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/12/2018 2/12/2018 2/12/2018 0.000000 -270.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828H45 20180213S000020 -270.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/13/2018 2/13/2018 2/13/2018 0.000000 -270.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828H45 20180214S000020 -405.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/14/2018 2/14/2018 2/14/2018 0.000000 -405.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828H45 20180215S000020 -270.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/15/2018 2/15/2018 2/15/2018 0.000000 -270.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828H45 20180216S000020 -810.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/16/2018 2/16/2018 2/16/2018 0.000000 -810.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828H45 20180220S000020 -405.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/20/2018 2/20/2018 2/20/2018 0.000000 -405.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828H45 20180220S000100 -270.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/19/2018 2/19/2018 2/19/2018 0.000000 -270.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828H45 20180221S000020 -270.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/21/2018 2/21/2018 2/21/2018 0.000000 -270.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828H45 20180222S000020 -270.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/22/2018 2/22/2018 2/22/2018 0.000000 -270.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828H45 20180223S000020 -945.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/23/2018 2/23/2018 2/23/2018 0.000000 -945.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828H45 20180226S000020 -270.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/26/2018 2/26/2018 2/26/2018 0.000000 -270.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828H45 20180227S000020 -270.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/27/2018 2/27/2018 2/27/2018 0.000000 -270.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828H45 20180228S000020 -270.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/28/2018 2/28/2018 2/28/2018 0.000000 -270.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828H45 20180301S000020 -270.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/1/2018 3/1/2018 3/1/2018 0.000000 -270.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828H45 20180302S000020 7,425.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/2/2018 3/2/2018 3/2/2018 0.000000 7,425.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828H45 20180305S000080 2,430.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/5/2018 3/5/2018 3/5/2018 0.000000 2,430.00 0.00 0.00
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KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828H45 20180306S000080 2,430.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/6/2018 3/6/2018 3/6/2018 0.000000 2,430.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828H45 20180307S000080 2,430.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/7/2018 3/7/2018 3/7/2018 0.000000 2,430.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828H45 20180308S000080 2,565.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/8/2018 3/8/2018 3/8/2018 0.000000 2,565.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828H45 20180309S000080 7,425.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/9/2018 3/9/2018 3/9/2018 0.000000 7,425.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828H45 20180312S000080 2,430.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/12/2018 3/12/2018 3/12/2018 0.000000 2,430.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828H45 20180313S000080 2,430.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/13/2018 3/13/2018 3/13/2018 0.000000 2,430.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828H45 20180314S000080 2,430.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/14/2018 3/14/2018 3/14/2018 0.000000 2,430.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828H45 20180315S000080 2,565.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/15/2018 3/15/2018 3/15/2018 0.000000 2,565.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828H45 20180316S000080 7,425.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/16/2018 3/16/2018 3/16/2018 0.000000 7,425.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828H45 20180319S000080 2,430.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/19/2018 3/19/2018 3/19/2018 0.000000 2,430.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828H45 20180320S000080 2,430.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/20/2018 3/20/2018 3/20/2018 0.000000 2,430.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828H45 20180321S000080 2,430.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/21/2018 3/21/2018 3/21/2018 0.000000 2,430.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828H45 20180322S000080 2,565.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/22/2018 3/22/2018 3/22/2018 0.000000 2,565.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828H45 20180323S000080 7,425.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/23/2018 3/23/2018 3/23/2018 0.000000 7,425.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828H45 20180326S000080 2,430.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/26/2018 3/26/2018 3/26/2018 0.000000 2,430.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828H45 20180327S000080 2,430.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/27/2018 3/27/2018 3/27/2018 0.000000 2,430.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828H45 20180328S000080 2,565.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/28/2018 3/28/2018 3/28/2018 0.000000 2,565.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828H45 20180329S000080 2,430.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/29/2018 3/29/2018 3/29/2018 0.000000 2,430.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828HN3 20180102S000020 -120.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/2/2018 1/2/2018 1/2/2018 0.000000 -120.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828HN3 20180108S000020 60.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/8/2018 1/8/2018 1/8/2018 0.000000 60.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828JX9 20180102S000040 -132.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/2/2018 1/2/2018 1/2/2018 0.000000 -132.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828JX9 20180112S000010 66.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/12/2018 1/12/2018 1/12/2018 0.000000 66.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828JX9 20180124S000010 66.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/24/2018 1/24/2018 1/24/2018 0.000000 66.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828JX9 20180202S000040 -462.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/2/2018 2/2/2018 2/2/2018 0.000000 -462.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828JX9 20180205S000030 -132.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/5/2018 2/5/2018 2/5/2018 0.000000 -132.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828JX9 20180206S000030 -198.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/6/2018 2/6/2018 2/6/2018 0.000000 -198.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828JX9 20180207S000030 -132.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/7/2018 2/7/2018 2/7/2018 0.000000 -132.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828JX9 20180208S000030 -198.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/8/2018 2/8/2018 2/8/2018 0.000000 -198.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828JX9 20180209S000030 -462.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/9/2018 2/9/2018 2/9/2018 0.000000 -462.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828JX9 20180212S000030 -132.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/12/2018 2/12/2018 2/12/2018 0.000000 -132.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828JX9 20180213S000030 -198.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/13/2018 2/13/2018 2/13/2018 0.000000 -198.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828JX9 20180214S000030 -132.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/14/2018 2/14/2018 2/14/2018 0.000000 -132.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828JX9 20180215S000030 -198.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/15/2018 2/15/2018 2/15/2018 0.000000 -198.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828JX9 20180216S000030 -462.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/16/2018 2/16/2018 2/16/2018 0.000000 -462.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828JX9 20180220S000030 -198.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/20/2018 2/20/2018 2/20/2018 0.000000 -198.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828JX9 20180220S000110 -132.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/19/2018 2/19/2018 2/19/2018 0.000000 -132.00 0.00 0.00

Transaction Detail

INTERNAL TIPS - KR2F39010002 Period :  1/1/2018 to 3/31/2018
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KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828JX9 20180221S000030 -132.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/21/2018 2/21/2018 2/21/2018 0.000000 -132.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828JX9 20180222S000030 -132.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/22/2018 2/22/2018 2/22/2018 0.000000 -132.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828JX9 20180223S000030 -528.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/23/2018 2/23/2018 2/23/2018 0.000000 -528.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828JX9 20180226S000030 -132.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/26/2018 2/26/2018 2/26/2018 0.000000 -132.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828JX9 20180227S000030 -132.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/27/2018 2/27/2018 2/27/2018 0.000000 -132.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828JX9 20180228S000030 -198.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/28/2018 2/28/2018 2/28/2018 0.000000 -198.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828JX9 20180301S000030 -132.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/1/2018 3/1/2018 3/1/2018 0.000000 -132.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828JX9 20180302S000030 3,960.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/2/2018 3/2/2018 3/2/2018 0.000000 3,960.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828JX9 20180305S000010 1,320.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/5/2018 3/5/2018 3/5/2018 0.000000 1,320.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828JX9 20180306S000010 1,386.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/6/2018 3/6/2018 3/6/2018 0.000000 1,386.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828JX9 20180307S000010 1,320.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/7/2018 3/7/2018 3/7/2018 0.000000 1,320.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828JX9 20180308S000010 1,320.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/8/2018 3/8/2018 3/8/2018 0.000000 1,320.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828JX9 20180309S000010 3,960.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/9/2018 3/9/2018 3/9/2018 0.000000 3,960.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828JX9 20180312S000010 1,386.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/12/2018 3/12/2018 3/12/2018 0.000000 1,386.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828JX9 20180313S000010 1,320.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/13/2018 3/13/2018 3/13/2018 0.000000 1,320.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828JX9 20180314S000010 1,320.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/14/2018 3/14/2018 3/14/2018 0.000000 1,320.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828JX9 20180315S000010 1,320.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/15/2018 3/15/2018 3/15/2018 0.000000 1,320.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828JX9 20180316S000010 4,026.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/16/2018 3/16/2018 3/16/2018 0.000000 4,026.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828JX9 20180319S000010 1,320.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/19/2018 3/19/2018 3/19/2018 0.000000 1,320.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828JX9 20180320S000010 1,320.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/20/2018 3/20/2018 3/20/2018 0.000000 1,320.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828JX9 20180321S000010 1,320.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/21/2018 3/21/2018 3/21/2018 0.000000 1,320.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828JX9 20180322S000010 1,320.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/22/2018 3/22/2018 3/22/2018 0.000000 1,320.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828JX9 20180323S000010 4,026.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/23/2018 3/23/2018 3/23/2018 0.000000 4,026.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828JX9 20180326S000010 1,320.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/26/2018 3/26/2018 3/26/2018 0.000000 1,320.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828JX9 20180327S000010 1,320.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/27/2018 3/27/2018 3/27/2018 0.000000 1,320.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828JX9 20180328S000010 1,386.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/28/2018 3/28/2018 3/28/2018 0.000000 1,386.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828JX9 20180329S000010 1,320.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/29/2018 3/29/2018 3/29/2018 0.000000 1,320.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828LA6 20180102S000050 -198.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/2/2018 1/2/2018 1/2/2018 0.000000 -198.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828LA6 20180105S000010 66.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/5/2018 1/5/2018 1/5/2018 0.000000 66.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828LA6 20180116S000120 66.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/16/2018 1/16/2018 1/16/2018 0.000000 66.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828LA6 20180126S000020 66.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/26/2018 1/26/2018 1/26/2018 0.000000 66.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828LA6 20180202S000050 -462.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/2/2018 2/2/2018 2/2/2018 0.000000 -462.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828LA6 20180205S000040 -198.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/5/2018 2/5/2018 2/5/2018 0.000000 -198.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828LA6 20180206S000040 -132.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/6/2018 2/6/2018 2/6/2018 0.000000 -132.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828LA6 20180207S000040 -198.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/7/2018 2/7/2018 2/7/2018 0.000000 -198.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828LA6 20180208S000040 -132.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/8/2018 2/8/2018 2/8/2018 0.000000 -132.00 0.00 0.00

Transaction Detail

INTERNAL TIPS - KR2F39010002 Period :  1/1/2018 to 3/31/2018

Page 100 of 217Report Timestamp: Tue Apr 17 2018 04:52:02 PM

4.7

Investment Committee Meeting- May 1, 2018 - Standard Reports

183

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



.

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 SW 912828LA6 20180209S000040 -462.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/9/2018 2/9/2018 2/9/2018 0.000000 -462.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828LA6 20180212S000040 -198.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/12/2018 2/12/2018 2/12/2018 0.000000 -198.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828LA6 20180213S000040 -132.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/13/2018 2/13/2018 2/13/2018 0.000000 -132.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828LA6 20180214S000040 -198.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/14/2018 2/14/2018 2/14/2018 0.000000 -198.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828LA6 20180215S000040 -132.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/15/2018 2/15/2018 2/15/2018 0.000000 -132.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828LA6 20180216S000040 -462.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/16/2018 2/16/2018 2/16/2018 0.000000 -462.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828LA6 20180220S000040 -132.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/20/2018 2/20/2018 2/20/2018 0.000000 -132.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828LA6 20180220S000120 -198.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/19/2018 2/19/2018 2/19/2018 0.000000 -198.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828LA6 20180221S000040 -198.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/21/2018 2/21/2018 2/21/2018 0.000000 -198.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828LA6 20180222S000040 -132.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/22/2018 2/22/2018 2/22/2018 0.000000 -132.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828LA6 20180223S000040 -462.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/23/2018 2/23/2018 2/23/2018 0.000000 -462.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828LA6 20180226S000040 -198.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/26/2018 2/26/2018 2/26/2018 0.000000 -198.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828LA6 20180227S000040 -132.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/27/2018 2/27/2018 2/27/2018 0.000000 -132.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828LA6 20180228S000040 -132.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/28/2018 2/28/2018 2/28/2018 0.000000 -132.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828LA6 20180301S000040 -198.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/1/2018 3/1/2018 3/1/2018 0.000000 -198.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828LA6 20180302S000040 4,026.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/2/2018 3/2/2018 3/2/2018 0.000000 4,026.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828LA6 20180305S000020 1,320.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/5/2018 3/5/2018 3/5/2018 0.000000 1,320.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828LA6 20180306S000020 1,386.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/6/2018 3/6/2018 3/6/2018 0.000000 1,386.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828LA6 20180307S000020 1,320.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/7/2018 3/7/2018 3/7/2018 0.000000 1,320.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828LA6 20180308S000020 1,320.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/8/2018 3/8/2018 3/8/2018 0.000000 1,320.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828LA6 20180309S000020 4,026.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/9/2018 3/9/2018 3/9/2018 0.000000 4,026.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828LA6 20180312S000020 1,320.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/12/2018 3/12/2018 3/12/2018 0.000000 1,320.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828LA6 20180313S000020 1,386.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/13/2018 3/13/2018 3/13/2018 0.000000 1,386.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828LA6 20180314S000020 1,320.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/14/2018 3/14/2018 3/14/2018 0.000000 1,320.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828LA6 20180315S000020 1,320.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/15/2018 3/15/2018 3/15/2018 0.000000 1,320.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828LA6 20180316S000020 4,026.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/16/2018 3/16/2018 3/16/2018 0.000000 4,026.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828LA6 20180319S000020 1,320.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/19/2018 3/19/2018 3/19/2018 0.000000 1,320.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828LA6 20180320S000020 1,386.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/20/2018 3/20/2018 3/20/2018 0.000000 1,386.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828LA6 20180321S000020 1,320.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/21/2018 3/21/2018 3/21/2018 0.000000 1,320.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828LA6 20180322S000020 1,320.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/22/2018 3/22/2018 3/22/2018 0.000000 1,320.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828LA6 20180323S000020 4,026.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/23/2018 3/23/2018 3/23/2018 0.000000 4,026.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828LA6 20180326S000020 1,320.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/26/2018 3/26/2018 3/26/2018 0.000000 1,320.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828LA6 20180327S000020 1,386.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/27/2018 3/27/2018 3/27/2018 0.000000 1,386.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828LA6 20180328S000020 1,320.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/28/2018 3/28/2018 3/28/2018 0.000000 1,320.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828LA6 20180329S000020 1,320.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/29/2018 3/29/2018 3/29/2018 0.000000 1,320.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828MF4 20180102S000060 -155.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/2/2018 1/2/2018 1/2/2018 0.000000 -155.00 0.00 0.00
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KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828MF4 20180109S000010 77.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/9/2018 1/9/2018 1/9/2018 0.000000 77.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828MF4 20180119S000020 77.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/19/2018 1/19/2018 1/19/2018 0.000000 77.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828MF4 20180131S000010 77.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/31/2018 1/31/2018 1/31/2018 0.000000 77.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828MF4 20180202S000060 -620.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/2/2018 2/2/2018 2/2/2018 0.000000 -620.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828MF4 20180205S000050 -155.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/5/2018 2/5/2018 2/5/2018 0.000000 -155.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828MF4 20180206S000050 -155.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/6/2018 2/6/2018 2/6/2018 0.000000 -155.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828MF4 20180207S000050 -232.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/7/2018 2/7/2018 2/7/2018 0.000000 -232.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828MF4 20180208S000050 -155.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/8/2018 2/8/2018 2/8/2018 0.000000 -155.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828MF4 20180209S000050 -542.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/9/2018 2/9/2018 2/9/2018 0.000000 -542.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828MF4 20180212S000050 -232.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/12/2018 2/12/2018 2/12/2018 0.000000 -232.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828MF4 20180213S000050 -155.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/13/2018 2/13/2018 2/13/2018 0.000000 -155.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828MF4 20180214S000050 -155.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/14/2018 2/14/2018 2/14/2018 0.000000 -155.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828MF4 20180215S000050 -232.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/15/2018 2/15/2018 2/15/2018 0.000000 -232.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828MF4 20180216S000050 -542.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/16/2018 2/16/2018 2/16/2018 0.000000 -542.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828MF4 20180220S000050 -232.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/20/2018 2/20/2018 2/20/2018 0.000000 -232.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828MF4 20180220S000130 -155.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/19/2018 2/19/2018 2/19/2018 0.000000 -155.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828MF4 20180221S000050 -155.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/21/2018 2/21/2018 2/21/2018 0.000000 -155.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828MF4 20180222S000050 -232.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/22/2018 2/22/2018 2/22/2018 0.000000 -232.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828MF4 20180223S000050 -542.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/23/2018 2/23/2018 2/23/2018 0.000000 -542.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828MF4 20180226S000050 -155.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/26/2018 2/26/2018 2/26/2018 0.000000 -155.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828MF4 20180227S000050 -232.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/27/2018 2/27/2018 2/27/2018 0.000000 -232.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828MF4 20180228S000050 -155.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/28/2018 2/28/2018 2/28/2018 0.000000 -155.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828MF4 20180301S000050 -155.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/1/2018 3/1/2018 3/1/2018 0.000000 -155.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828MF4 20180302S000050 4,650.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/2/2018 3/2/2018 3/2/2018 0.000000 4,650.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828MF4 20180305S000030 1,550.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/5/2018 3/5/2018 3/5/2018 0.000000 1,550.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828MF4 20180306S000030 1,550.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/6/2018 3/6/2018 3/6/2018 0.000000 1,550.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828MF4 20180307S000030 1,550.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/7/2018 3/7/2018 3/7/2018 0.000000 1,550.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828MF4 20180308S000030 1,550.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/8/2018 3/8/2018 3/8/2018 0.000000 1,550.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828MF4 20180309S000030 4,650.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/9/2018 3/9/2018 3/9/2018 0.000000 4,650.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828MF4 20180312S000030 1,550.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/12/2018 3/12/2018 3/12/2018 0.000000 1,550.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828MF4 20180313S000030 1,550.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/13/2018 3/13/2018 3/13/2018 0.000000 1,550.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828MF4 20180314S000030 1,550.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/14/2018 3/14/2018 3/14/2018 0.000000 1,550.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828MF4 20180315S000030 1,550.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/15/2018 3/15/2018 3/15/2018 0.000000 1,550.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828MF4 20180316S000030 4,650.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/16/2018 3/16/2018 3/16/2018 0.000000 4,650.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828MF4 20180319S000030 1,550.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/19/2018 3/19/2018 3/19/2018 0.000000 1,550.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828MF4 20180320S000030 1,550.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/20/2018 3/20/2018 3/20/2018 0.000000 1,550.00 0.00 0.00

Transaction Detail

INTERNAL TIPS - KR2F39010002 Period :  1/1/2018 to 3/31/2018
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KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828MF4 20180321S000030 1,550.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/21/2018 3/21/2018 3/21/2018 0.000000 1,550.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828MF4 20180322S000030 1,550.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/22/2018 3/22/2018 3/22/2018 0.000000 1,550.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828MF4 20180323S000030 4,650.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/23/2018 3/23/2018 3/23/2018 0.000000 4,650.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828MF4 20180326S000030 1,550.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/26/2018 3/26/2018 3/26/2018 0.000000 1,550.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828MF4 20180327S000030 1,550.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/27/2018 3/27/2018 3/27/2018 0.000000 1,550.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828MF4 20180328S000030 1,627.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/28/2018 3/28/2018 3/28/2018 0.000000 1,627.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828MF4 20180329S000030 1,550.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/29/2018 3/29/2018 3/29/2018 0.000000 1,550.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828TE0 20180102S000070 -1,120.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/2/2018 1/2/2018 1/2/2018 0.000000 -1,120.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828TE0 20180105S000020 560.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/5/2018 1/5/2018 1/5/2018 0.000000 560.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828TE0 20180119S000030 560.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/19/2018 1/19/2018 1/19/2018 0.000000 560.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828TE0 20180131S000020 560.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/31/2018 1/31/2018 1/31/2018 0.000000 560.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828TE0 20180202S000070 -3,920.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/2/2018 2/2/2018 2/2/2018 0.000000 -3,920.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828TE0 20180205S000060 -1,120.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/5/2018 2/5/2018 2/5/2018 0.000000 -1,120.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828TE0 20180206S000060 -1,680.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/6/2018 2/6/2018 2/6/2018 0.000000 -1,680.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828TE0 20180207S000060 -1,120.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/7/2018 2/7/2018 2/7/2018 0.000000 -1,120.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828TE0 20180208S000060 -1,120.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/8/2018 2/8/2018 2/8/2018 0.000000 -1,120.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828TE0 20180209S000060 -3,920.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/9/2018 2/9/2018 2/9/2018 0.000000 -3,920.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828TE0 20180212S000060 -1,120.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/12/2018 2/12/2018 2/12/2018 0.000000 -1,120.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828TE0 20180213S000060 -1,120.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/13/2018 2/13/2018 2/13/2018 0.000000 -1,120.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828TE0 20180214S000060 -1,680.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/14/2018 2/14/2018 2/14/2018 0.000000 -1,680.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828TE0 20180215S000060 -1,120.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/15/2018 2/15/2018 2/15/2018 0.000000 -1,120.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828TE0 20180216S000060 -3,920.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/16/2018 2/16/2018 2/16/2018 0.000000 -3,920.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828TE0 20180220S000060 -1,120.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/20/2018 2/20/2018 2/20/2018 0.000000 -1,120.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828TE0 20180220S000140 -1,120.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/19/2018 2/19/2018 2/19/2018 0.000000 -1,120.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828TE0 20180221S000060 -1,120.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/21/2018 2/21/2018 2/21/2018 0.000000 -1,120.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828TE0 20180222S000060 -1,680.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/22/2018 2/22/2018 2/22/2018 0.000000 -1,680.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828TE0 20180223S000060 -3,360.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/23/2018 2/23/2018 2/23/2018 0.000000 -3,360.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828TE0 20180226S000060 -1,680.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/26/2018 2/26/2018 2/26/2018 0.000000 -1,680.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828TE0 20180227S000060 -1,120.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/27/2018 2/27/2018 2/27/2018 0.000000 -1,120.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828TE0 20180228S000060 -1,120.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/28/2018 2/28/2018 2/28/2018 0.000000 -1,120.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828TE0 20180301S000060 -1,120.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/1/2018 3/1/2018 3/1/2018 0.000000 -1,120.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828TE0 20180302S000060 31,360.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/2/2018 3/2/2018 3/2/2018 0.000000 31,360.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828TE0 20180305S000040 10,640.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/5/2018 3/5/2018 3/5/2018 0.000000 10,640.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828TE0 20180306S000040 10,640.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/6/2018 3/6/2018 3/6/2018 0.000000 10,640.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828TE0 20180307S000040 10,640.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/7/2018 3/7/2018 3/7/2018 0.000000 10,640.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828TE0 20180308S000040 10,080.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/8/2018 3/8/2018 3/8/2018 0.000000 10,080.00 0.00 0.00

Transaction Detail

INTERNAL TIPS - KR2F39010002 Period :  1/1/2018 to 3/31/2018
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KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828TE0 20180309S000040 31,920.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/9/2018 3/9/2018 3/9/2018 0.000000 31,920.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828TE0 20180312S000040 10,640.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/12/2018 3/12/2018 3/12/2018 0.000000 10,640.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828TE0 20180313S000040 10,640.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/13/2018 3/13/2018 3/13/2018 0.000000 10,640.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828TE0 20180314S000040 10,080.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/14/2018 3/14/2018 3/14/2018 0.000000 10,080.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828TE0 20180315S000040 10,640.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/15/2018 3/15/2018 3/15/2018 0.000000 10,640.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828TE0 20180316S000040 31,920.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/16/2018 3/16/2018 3/16/2018 0.000000 31,920.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828TE0 20180319S000040 10,640.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/19/2018 3/19/2018 3/19/2018 0.000000 10,640.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828TE0 20180320S000040 10,640.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/20/2018 3/20/2018 3/20/2018 0.000000 10,640.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828TE0 20180321S000040 10,080.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/21/2018 3/21/2018 3/21/2018 0.000000 10,080.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828TE0 20180322S000040 10,640.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/22/2018 3/22/2018 3/22/2018 0.000000 10,640.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828TE0 20180323S000040 31,920.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/23/2018 3/23/2018 3/23/2018 0.000000 31,920.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828TE0 20180326S000040 10,640.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/26/2018 3/26/2018 3/26/2018 0.000000 10,640.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828TE0 20180327S000040 10,080.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/27/2018 3/27/2018 3/27/2018 0.000000 10,080.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828TE0 20180328S000040 10,640.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/28/2018 3/28/2018 3/28/2018 0.000000 10,640.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828TE0 20180329S000040 10,640.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/29/2018 3/29/2018 3/29/2018 0.000000 10,640.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828UH1 20180102S000080 -595.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/2/2018 1/2/2018 1/2/2018 0.000000 -595.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828UH1 20180109S000020 297.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/9/2018 1/9/2018 1/9/2018 0.000000 297.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828UH1 20180119S000040 297.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/19/2018 1/19/2018 1/19/2018 0.000000 297.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828UH1 20180202S000080 -1,785.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/2/2018 2/2/2018 2/2/2018 0.000000 -1,785.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828UH1 20180205S000070 -892.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/5/2018 2/5/2018 2/5/2018 0.000000 -892.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828UH1 20180206S000070 -595.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/6/2018 2/6/2018 2/6/2018 0.000000 -595.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828UH1 20180207S000070 -595.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/7/2018 2/7/2018 2/7/2018 0.000000 -595.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828UH1 20180208S000070 -595.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/8/2018 2/8/2018 2/8/2018 0.000000 -595.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828UH1 20180209S000070 -2,082.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/9/2018 2/9/2018 2/9/2018 0.000000 -2,082.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828UH1 20180212S000070 -595.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/12/2018 2/12/2018 2/12/2018 0.000000 -595.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828UH1 20180213S000070 -595.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/13/2018 2/13/2018 2/13/2018 0.000000 -595.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828UH1 20180214S000070 -892.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/14/2018 2/14/2018 2/14/2018 0.000000 -892.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828UH1 20180215S000070 -595.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/15/2018 2/15/2018 2/15/2018 0.000000 -595.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828UH1 20180216S000070 -2,082.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/16/2018 2/16/2018 2/16/2018 0.000000 -2,082.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828UH1 20180220S000070 -595.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/20/2018 2/20/2018 2/20/2018 0.000000 -595.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828UH1 20180220S000150 -595.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/19/2018 2/19/2018 2/19/2018 0.000000 -595.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828UH1 20180221S000070 -595.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/21/2018 2/21/2018 2/21/2018 0.000000 -595.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828UH1 20180222S000070 -892.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/22/2018 2/22/2018 2/22/2018 0.000000 -892.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828UH1 20180223S000070 -1,785.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/23/2018 2/23/2018 2/23/2018 0.000000 -1,785.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828UH1 20180226S000070 -892.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/26/2018 2/26/2018 2/26/2018 0.000000 -892.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828UH1 20180227S000070 -595.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/27/2018 2/27/2018 2/27/2018 0.000000 -595.00 0.00 0.00

Transaction Detail

INTERNAL TIPS - KR2F39010002 Period :  1/1/2018 to 3/31/2018

Page 104 of 217Report Timestamp: Tue Apr 17 2018 04:52:02 PM

4.7

Investment Committee Meeting- May 1, 2018 - Standard Reports

187

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



.

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 SW 912828UH1 20180228S000070 -595.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/28/2018 2/28/2018 2/28/2018 0.000000 -595.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828UH1 20180301S000070 -595.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/1/2018 3/1/2018 3/1/2018 0.000000 -595.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828UH1 20180302S000070 16,660.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/2/2018 3/2/2018 3/2/2018 0.000000 16,660.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828UH1 20180305S000050 5,652.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/5/2018 3/5/2018 3/5/2018 0.000000 5,652.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828UH1 20180306S000050 5,355.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/6/2018 3/6/2018 3/6/2018 0.000000 5,355.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828UH1 20180307S000050 5,652.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/7/2018 3/7/2018 3/7/2018 0.000000 5,652.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828UH1 20180308S000050 5,652.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/8/2018 3/8/2018 3/8/2018 0.000000 5,652.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828UH1 20180309S000050 16,660.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/9/2018 3/9/2018 3/9/2018 0.000000 16,660.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828UH1 20180312S000050 5,652.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/12/2018 3/12/2018 3/12/2018 0.000000 5,652.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828UH1 20180313S000050 5,652.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/13/2018 3/13/2018 3/13/2018 0.000000 5,652.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828UH1 20180314S000050 5,652.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/14/2018 3/14/2018 3/14/2018 0.000000 5,652.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828UH1 20180315S000050 5,355.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/15/2018 3/15/2018 3/15/2018 0.000000 5,355.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828UH1 20180316S000050 16,957.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/16/2018 3/16/2018 3/16/2018 0.000000 16,957.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828UH1 20180319S000050 5,355.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/19/2018 3/19/2018 3/19/2018 0.000000 5,355.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828UH1 20180320S000050 5,652.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/20/2018 3/20/2018 3/20/2018 0.000000 5,652.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828UH1 20180321S000050 5,652.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/21/2018 3/21/2018 3/21/2018 0.000000 5,652.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828UH1 20180322S000050 5,652.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/22/2018 3/22/2018 3/22/2018 0.000000 5,652.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828UH1 20180323S000050 16,660.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/23/2018 3/23/2018 3/23/2018 0.000000 16,660.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828UH1 20180326S000050 5,652.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/26/2018 3/26/2018 3/26/2018 0.000000 5,652.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828UH1 20180327S000050 5,652.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/27/2018 3/27/2018 3/27/2018 0.000000 5,652.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828UH1 20180328S000050 5,355.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/28/2018 3/28/2018 3/28/2018 0.000000 5,355.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828UH1 20180329S000050 5,652.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/29/2018 3/29/2018 3/29/2018 0.000000 5,652.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828VM9 20180102S000090 -1,235.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/2/2018 1/2/2018 1/2/2018 0.000000 -1,235.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828VM9 20180105S000030 617.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/5/2018 1/5/2018 1/5/2018 0.000000 617.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828VM9 20180117S000010 617.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/17/2018 1/17/2018 1/17/2018 0.000000 617.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828VM9 20180129S000010 617.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/29/2018 1/29/2018 1/29/2018 0.000000 617.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828VM9 20180202S000090 -4,322.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/2/2018 2/2/2018 2/2/2018 0.000000 -4,322.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828VM9 20180205S000080 -1,235.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/5/2018 2/5/2018 2/5/2018 0.000000 -1,235.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828VM9 20180206S000080 -1,235.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/6/2018 2/6/2018 2/6/2018 0.000000 -1,235.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828VM9 20180207S000080 -1,852.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/7/2018 2/7/2018 2/7/2018 0.000000 -1,852.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828VM9 20180208S000080 -1,235.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/8/2018 2/8/2018 2/8/2018 0.000000 -1,235.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828VM9 20180209S000080 -3,705.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/9/2018 2/9/2018 2/9/2018 0.000000 -3,705.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828VM9 20180212S000080 -1,852.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/12/2018 2/12/2018 2/12/2018 0.000000 -1,852.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828VM9 20180213S000080 -1,235.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/13/2018 2/13/2018 2/13/2018 0.000000 -1,235.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828VM9 20180214S000080 -1,235.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/14/2018 2/14/2018 2/14/2018 0.000000 -1,235.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828VM9 20180215S000080 -1,235.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/15/2018 2/15/2018 2/15/2018 0.000000 -1,235.00 0.00 0.00

Transaction Detail

INTERNAL TIPS - KR2F39010002 Period :  1/1/2018 to 3/31/2018
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KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828VM9 20180216S000080 -4,322.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/16/2018 2/16/2018 2/16/2018 0.000000 -4,322.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828VM9 20180220S000080 -1,235.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/20/2018 2/20/2018 2/20/2018 0.000000 -1,235.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828VM9 20180220S000160 -1,235.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/19/2018 2/19/2018 2/19/2018 0.000000 -1,235.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828VM9 20180221S000080 -1,852.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/21/2018 2/21/2018 2/21/2018 0.000000 -1,852.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828VM9 20180222S000080 -1,235.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/22/2018 2/22/2018 2/22/2018 0.000000 -1,235.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828VM9 20180223S000080 -4,322.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/23/2018 2/23/2018 2/23/2018 0.000000 -4,322.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828VM9 20180226S000080 -1,235.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/26/2018 2/26/2018 2/26/2018 0.000000 -1,235.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828VM9 20180227S000080 -1,235.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/27/2018 2/27/2018 2/27/2018 0.000000 -1,235.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828VM9 20180228S000080 -1,235.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/28/2018 2/28/2018 2/28/2018 0.000000 -1,235.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SW 912828VM9 20180301S000080 -1,235.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/1/2018 3/1/2018 3/1/2018 0.000000 -1,235.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828VM9 20180302S000080 33,962.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/2/2018 3/2/2018 3/2/2018 0.000000 33,962.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828VM9 20180305S000060 11,732.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/5/2018 3/5/2018 3/5/2018 0.000000 11,732.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828VM9 20180306S000060 11,732.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/6/2018 3/6/2018 3/6/2018 0.000000 11,732.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828VM9 20180307S000060 11,115.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/7/2018 3/7/2018 3/7/2018 0.000000 11,115.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828VM9 20180308S000060 11,732.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/8/2018 3/8/2018 3/8/2018 0.000000 11,732.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828VM9 20180309S000060 34,580.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/9/2018 3/9/2018 3/9/2018 0.000000 34,580.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828VM9 20180312S000060 11,115.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/12/2018 3/12/2018 3/12/2018 0.000000 11,115.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828VM9 20180313S000060 11,732.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/13/2018 3/13/2018 3/13/2018 0.000000 11,732.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828VM9 20180314S000060 11,732.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/14/2018 3/14/2018 3/14/2018 0.000000 11,732.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828VM9 20180315S000060 11,115.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/15/2018 3/15/2018 3/15/2018 0.000000 11,115.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828VM9 20180316S000060 34,580.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/16/2018 3/16/2018 3/16/2018 0.000000 34,580.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828VM9 20180319S000060 11,732.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/19/2018 3/19/2018 3/19/2018 0.000000 11,732.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828VM9 20180320S000060 11,115.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/20/2018 3/20/2018 3/20/2018 0.000000 11,115.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828VM9 20180321S000060 11,732.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/21/2018 3/21/2018 3/21/2018 0.000000 11,732.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828VM9 20180322S000060 11,115.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/22/2018 3/22/2018 3/22/2018 0.000000 11,115.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828VM9 20180323S000060 34,580.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/23/2018 3/23/2018 3/23/2018 0.000000 34,580.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828VM9 20180326S000060 11,732.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/26/2018 3/26/2018 3/26/2018 0.000000 11,732.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828VM9 20180327S000060 11,732.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/27/2018 3/27/2018 3/27/2018 0.000000 11,732.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828VM9 20180328S000060 11,115.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/28/2018 3/28/2018 3/28/2018 0.000000 11,115.00 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS SD 912828VM9 20180329S000060 11,732.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/29/2018 3/29/2018 3/29/2018 0.000000 11,732.50 0.00 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS CW NA9123459 20180112A000070 0.000 BNY SL REBATE DECEMBER 2017 1/12/2018 1/12/2018 0.000000 -241.75 -241.75 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS CW NA9123459 20180214A000200 0.000 BNY SL REBATES JANUARY 2018 2/14/2018 2/14/2018 0.000000 -268.12 -268.12 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS CW NA9123459 20180112A000060 0.000 BNY SL BANK FEES DEC 2017 1/12/2018 1/12/2018 0.000000 -233.95 -233.95 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS CW NA9123459 20180214A000190 0.000 BNY SL BANK FEES JANUARY 2018 2/14/2018 2/14/2018 0.000000 -1,012.91 -1,012.91 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS CW NA9123459 20180314A000130 0.000 BNY SL BANK FEE FEB 2018 3/14/2018 3/14/2018 0.000000 -969.62 -969.62 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS CD NA9123459 20180112A000050 0.000 BNY SL GROSS EARN DECEMBER 2017 1/12/2018 1/12/2018 0.000000 1,801.59 1,801.59 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS CD NA9123459 20180214A000180 0.000 BNY SL GROSS EARN JANUARY 2018 2/14/2018 2/14/2018 0.000000 7,021.15 7,021.15 0.00

KR2F39010002 KR2F39010002: INTERNAL TIPS CD NA9123459 20180314A000120 0.000 BNY SL GROSS EARN FEB 2018 3/14/2018 3/14/2018 0.000000 6,464.30 6,464.30 0.00

Transaction Detail

INTERNAL TIPS - KR2F39010002 Period :  1/1/2018 to 3/31/2018
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GRAND TOTAL 1,298,405.990 -
70,413,168.91 345,317.10 9,589,668.01

DIVIDEND ACCRUALS 493,098.000 0.00 345,318.50 0.00

U.S. DOLLAR 493,098.000 0.00 345,318.50 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP DA 464287507 20180322F000010 493,098.000 ISHARES CORE S&P MIDCAP ETF CASH
D.. 3/22/2018 3/22/2018 3/28/2018 0.000000 0.00 345,318.50 0.00

DIVIDENDS 493,098.000 345,318.50 345,318.50 0.00

U.S. DOLLAR 493,098.000 345,318.50 345,318.50 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP DV 464287507 20180328S000010 492,198.000 ISHARES CORE S&P MIDCAP ETF 3/28/2018 3/22/2018 3/28/2018 0.000000 344,688.23 344,688.23 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP DV 464287507 20180328S000020 900.000 ISHARES CORE S&P MIDCAP ETF 3/28/2018 3/22/2018 3/28/2018 0.000000 630.27 630.27 0.00

INTEREST 0.000 400.52 400.52 0.00

U.S. DOLLAR 0.000 400.52 400.52 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP IT 996085619 20180103S000010 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/3/2018 1/3/2018 1/1/2018 0.000000 178.89 178.89 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP IT 996085619 20180202S000010 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 2/2/2018 2/2/2018 2/1/2018 0.000000 119.98 119.98 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP IT 996085619 20180302S000010 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/2/2018 3/2/2018 3/1/2018 0.000000 101.65 101.65 0.00

INTEREST ACCRUAL 519,227.440 0.00 -1.40 0.00

U.S. DOLLAR 519,227.440 0.00 -1.40 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP IA 996085619 20180103A000020 432,982.200 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 12/31/2017 12/31/2017 1/1/2018 0.000000 0.00 -1.57 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP IA 996085619 20180202A000020 86,245.240 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/31/2018 1/31/2018 2/1/2018 0.000000 0.00 0.17 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 20180214A000050 0.000 DECEMBER JNL BACKOUT GL
ACCT:(7104.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -10,620.73 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180214A000080 0.000 DEC BNY SL REBATES GL ACCT:(71042C) 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 4,268.16 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180314A000090 0.000 JANUARY JNL BACKOUT GL
ACCT:(71042C) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -4,268.16 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180314A000120 0.000 FEB BNY SL REBATES GL ACCT:(71042C) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 34,272.79 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180413A000090 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(7104.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -34,272.79 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180413A000120 0.000 MAR BNY SL REBATES GL ACCT:(71042C) 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 2,538.34 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180214A000040 0.000 DECEMBER JNL BACKOUT GL
ACCT:(2203.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 240.85 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180214A000070 0.000 JAN BNY SL BANK FEES GL
ACCT:(220390) 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -66.38 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180314A000080 0.000 JANUARY JNL BACKOUT GL
ACCT:(220390) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 66.38 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180314A000110 0.000 FEB BNY SL BANK FEES GL
ACCT:(220390) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -565.32 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180413A000080 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(2203.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 565.32 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180413A000110 0.000 MAR BNY SL BANK FEES GL
ACCT:(220390) 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -68.00 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180214A000050 0.000 DECEMBER JNL BACKOUT GL
ACCT:(2203.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 10,620.73 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180214A000080 0.000 DEC BNY SL REBATES GL ACCT:(220391) 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -4,268.16 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180314A000090 0.000 JANUARY JNL BACKOUT GL
ACCT:(220391) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 4,268.16 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180314A000120 0.000 FEB BNY SL REBATES GL ACCT:(220391) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -34,272.79 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180413A000090 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(2203.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 34,272.79 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180413A000120 0.000 MAR BNY SL REBATES GL ACCT:(220391) 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -2,538.34 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180214A000030 0.000 DECEMBER JNL BACKOUT GL
ACCT:(1203.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -12,227.06 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180214A000060 0.000 JAN BNY SL GROSS EARN GL
ACCT:(1203.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 4,710.99 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180314A000070 0.000 JANUARY JNL BACKOUT GL
ACCT:(120350) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -4,710.99 0.00

Transaction Detail

INTERNAL US MID CAP - KR3F10100002 Period :  1/1/2018 to 3/31/2018
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KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180314A000100 0.000 FEB BNY SL GROSS EARN GL
ACCT:(1203.. 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 38,042.04 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180413A000070 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(1203.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -38,042.04 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180413A000100 0.000 MAR BNY SL GROSS EARN GL
ACCT:(1203.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 2,991.78 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180214A000040 0.000 DECEMBER JNL BACKOUT GL
ACCT:(7104.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -240.85 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180214A000070 0.000 JAN BNY SL BANK FEES GL
ACCT:(710480) 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 66.38 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180314A000080 0.000 JANUARY JNL BACKOUT GL
ACCT:(710480) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -66.38 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180314A000110 0.000 FEB BNY SL BANK FEES GL
ACCT:(710480) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 565.32 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180413A000080 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(7104.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -565.32 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180413A000110 0.000 MAR BNY SL BANK FEES GL
ACCT:(710480) 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 68.00 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180214A000030 0.000 DECEMBER JNL BACKOUT GL
ACCT:(6250.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 12,227.06 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180214A000060 0.000 JAN BNY SL GROSS EARN GL
ACCT:(6250.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -4,710.99 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180314A000070 0.000 JANUARY JNL BACKOUT GL
ACCT:(625050) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 4,710.99 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180314A000100 0.000 FEB BNY SL GROSS EARN GL
ACCT:(6250.. 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -38,042.04 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180413A000070 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(6250.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 38,042.04 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP JNL 20180413A000100 0.000 MAR BNY SL GROSS EARN GL
ACCT:(6250.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -2,991.78 0.00

PURCHASES 351,045.030 351,045.03 -351,045.03 0.00

U.S. DOLLAR 351,045.030 351,045.03 -351,045.03 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP B 996085619 20180103S000030 178.890 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/3/2018 1/3/2018 1/3/2018 1.000000 178.89 -178.89 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP B 996085619 20180202S000030 119.980 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/2/2018 2/2/2018 2/2/2018 1.000000 119.98 -119.98 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP B 996085619 20180221S000030 5,326.010 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/21/2018 2/21/2018 2/21/2018 1.000000 5,326.01 -5,326.01 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP B 996085619 20180302S000020 101.650 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/2/2018 3/2/2018 3/2/2018 1.000000 101.65 -101.65 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP B 996085619 20180328S000030 345,318.500 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/28/2018 3/28/2018 3/28/2018 1.000000 345,318.50 -345,318.50 0.00

RECEIPTS AND DISBURSEMENT TRANSACTIONS 0.000 -
40,347,137.48

-
40,347,137.48 0.00

U.S. DOLLAR 0.000 -
40,347,137.48

-
40,347,137.48 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CW 99VVARL23 20180102S000010
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS DO.. 1/2/2018 1/2/2018 0.000000 -346,736.96 -346,736.96 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CW 99VVARL23 20180108S000010
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS DO.. 1/8/2018 1/8/2018 0.000000 -178.89 -178.89 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CW 99VVARL23 20180112S000020
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS DO.. 1/12/2018 1/12/2018 0.000000 -1,365.48 -1,365.48 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CW 99VVARL23 20180205S000010
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS DO.. 2/5/2018 2/5/2018 0.000000 -119.98 -119.98 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CW 99VVARL23 20180214S000020
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS DO.. 2/14/2018 2/14/2018 0.000000 -376.45 -376.45 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CW 99VVARL23 20180305S000010
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS DO.. 3/5/2018 3/5/2018 0.000000 -101.65 -101.65 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CW 99VVARL23 20180314S000020
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS DO.. 3/14/2018 3/14/2018 0.000000 -3,203.93 -3,203.93 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CW NA9123459 20180221S000020 NR.. 0.000 TRANSFER TO KR3F9001002 CUSTOM
ALL.. 2/21/2018 2/21/2018 0.000000 -40,000,000.00 -40,000,000.00 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CW NA9123459 20180112A000060 0.000 BNY SL REBATE DECEMBER 2017 1/12/2018 1/12/2018 0.000000 -10,620.73 -10,620.73 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CW NA9123459 20180214A000120 0.000 BNY SL REBATES JANUARY 2018 2/14/2018 2/14/2018 0.000000 -4,268.16 -4,268.16 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CW NA9123459 20180314A000060 0.000 BNY SL REBATE FEB 2018 3/14/2018 3/14/2018 0.000000 -34,272.79 -34,272.79 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CW NA9123459 20180112A000050 0.000 BNY SL BANK FEES DEC 2017 1/12/2018 1/12/2018 0.000000 -240.85 -240.85 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CW NA9123459 20180214A000110 0.000 BNY SL BANK FEES JANUARY 2018 2/14/2018 2/14/2018 0.000000 -66.38 -66.38 0.00

Transaction Detail

INTERNAL US MID CAP - KR3F10100002 Period :  1/1/2018 to 3/31/2018
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KR3F10100002 KR3F10100002: INTERNAL US MID CAP CW NA9123459 20180314A000050 0.000 BNY SL BANK FEE FEB 2018 3/14/2018 3/14/2018 0.000000 -565.32 -565.32 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CD NA9123459 20180112A000040 0.000 BNY SL GROSS EARN DECEMBER 2017 1/12/2018 1/12/2018 0.000000 12,227.06 12,227.06 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CD NA9123459 20180214A000100 0.000 BNY SL GROSS EARN JANUARY 2018 2/14/2018 2/14/2018 0.000000 4,710.99 4,710.99 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP CD NA9123459 20180314A000040 0.000 BNY SL GROSS EARN FEB 2018 3/14/2018 3/14/2018 0.000000 38,042.04 38,042.04 0.00

SALES -558,062.480 -
30,762,795.48 40,352,463.49 9,589,668.01

U.S. DOLLAR -558,062.480 -
30,762,795.48 40,352,463.49 9,589,668.01

KR3F10100002 KR3F10100002: INTERNAL US MID CAP S 996085619 20180102S000020 -346,736.960 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/2/2018 1/2/2018 1/2/2018 1.000000 -346,736.96 346,736.96 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP S 996085619 20180108S000020 -178.890 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/8/2018 1/8/2018 1/8/2018 1.000000 -178.89 178.89 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP S 996085619 20180205S000020 -119.980 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 2/5/2018 2/5/2018 2/5/2018 1.000000 -119.98 119.98 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP S 996085619 20180305S000020 -101.650 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/5/2018 3/5/2018 3/5/2018 1.000000 -101.65 101.65 0.00

KR3F10100002 KR3F10100002: INTERNAL US MID CAP S 464287507 20180220S000010 -210,925.000 ISHARES CORE S&P MIDCAP ETF
30430896 UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 189.680500 -30,415,658.00 40,005,326.01 9,589,668.01

Transaction Detail

INTERNAL US MID CAP - KR3F10100002 Period :  1/1/2018 to 3/31/2018
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GRAND TOTAL 4,175,376.507 -8,106,836.42 662,982.94 2,159,712.42

BOOK VALUE ADJUSTMENTS 0.000 -521.38 0.00 0.00

U.S. DOLLAR 0.000 -521.38 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY AVG 222070203 20180320A000120 0.000 COTY INC ROCA 3/15/2018 3/15/2018 3/20/2018 0.000000 -40.13 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY AVG 222070203 20180321A000140 0.000 COTY INC ROCA 3/15/2018 3/15/2018 3/21/2018 0.000000 -481.25 0.00 0.00

CORPORATE ACTIONS 5,101.000 296,802.65 296,802.65 296,281.27

U.S. DOLLAR 5,101.000 296,802.65 296,802.65 296,281.27

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SS 001055102 20180319F000060 2,450.000 AFLAC INC STOCK SPLIT         200% 3/19/2018 3/19/2018 3/16/2018 0.000000 0.00 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SS 001055102 20180319F000070 161.000 AFLAC INC STOCK SPLIT         200% 3/19/2018 3/19/2018 3/16/2018 0.000000 0.00 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SS 001055102 20180319F000080 56.000 AFLAC INC STOCK SPLIT         200% 3/19/2018 3/19/2018 3/16/2018 0.000000 0.00 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD 018802108 20180220A000120 0.000 RESULT OF A RIGHTS SALE ALLIANT
ENE.. 2/16/2018 2/16/2018 0.000000 7.30 7.30 7.30

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD 067383109 20180105A000060 0.000 CASH & STOCK MERGER CR BARD CR
BA.. 1/2/2018 1/2/2018 0.000000 296,273.97 296,273.97 296,273.97

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 09857L108 20180227F000170 33.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 45,792.00 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 09857L108 20180227F000180 2.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 2,775.27 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 09857L108 20180227F000190 3.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 4,162.91 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 09857L108 20180227F000200 2.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 2,775.27 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 09857L108 20180227F000210 3.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 4,162.92 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SS 115637209 20180301F000380 769.000 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SS 115637209 20180301F000390 32.250 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SS 115637209 20180301F000400 55.250 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SS 115637209 20180301F000410 104.250 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SS 115637209 20180301F000420 0.250 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD 222070203 20180319A000040 0.000 RETURN OF CAPITAL COTY INC 3/16/2018 3/16/2018 0.000000 40.13 40.13 40.13

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CDC 222070203 20180319A000040 0.000 COTY INC 3/16/2018 3/16/2018 0.000000 -40.13 -40.13 -40.13

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD 222070203 20180320A000110 0.000 ROCA COTY INC 3/15/2018 3/15/2018 0.000000 40.13 40.13 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD 222070203 20180321A000130 0.000 ROCA COTY INC 3/15/2018 3/15/2018 0.000000 481.25 481.25 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SS 337738108 20180320F000160 553.000 FISERV INC STOCK SPLIT         200% 3/20/2018 3/20/2018 3/19/2018 0.000000 0.00 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SS 337738108 20180320F000170 609.000 FISERV INC STOCK SPLIT         200% 3/20/2018 3/20/2018 3/19/2018 0.000000 0.00 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SS 337738108 20180320F000180 53.000 FISERV INC STOCK SPLIT         200% 3/20/2018 3/20/2018 3/19/2018 0.000000 0.00 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SS 337738108 20180320F000190 215.000 FISERV INC STOCK SPLIT         200% 3/20/2018 3/20/2018 3/19/2018 0.000000 0.00 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SS 337738108 20180320F000200 43.000 FISERV INC STOCK SPLIT         200% 3/20/2018 3/20/2018 3/19/2018 0.000000 0.00 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MW 741503403 20180227F000160 -43.000 PRICELINE GROUP INC/THE MERGER
EFF.. 2/27/2018 2/27/2018 2/27/2018 0.000000 -59,668.37 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MW 92210H105 20180116F000260 -6,923.000 VANTIV INC MERGER EFFECTIVE:   :16-
JA.. 1/16/2018 1/16/2018 1/16/2018 0.000000 -413,522.60 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 981558109 20180116F000270 4,516.000 WORLDPAY INC MERGER EFFECTIVE:
:1.. 1/16/2018 1/16/2018 1/16/2018 0.000000 269,748.38 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 981558109 20180116F000280 1,460.000 WORLDPAY INC MERGER EFFECTIVE:
:1.. 1/16/2018 1/16/2018 1/16/2018 0.000000 87,208.29 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 981558109 20180116F000290 274.000 WORLDPAY INC MERGER EFFECTIVE:
:1.. 1/16/2018 1/16/2018 1/16/2018 0.000000 16,366.48 0.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY MM 981558109 20180116F000300 673.000 WORLDPAY INC MERGER EFFECTIVE:
:1.. 1/16/2018 1/16/2018 1/16/2018 0.000000 40,199.45 0.00 0.00

DIVIDEND ACCRUALS 1,838,764.000 0.00 664,778.86 0.00

U.S. DOLLAR 1,838,764.000 0.00 664,778.86 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 001055102 20180220P000010 2,667.000 AFLAC INC CASH DIVIDEND       052% 2/20/2018 2/20/2018 3/1/2018 0.000000 0.00 1,386.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 00206R102 20180109P000010 10,155.000 AT&T INC CASH DIVIDEND       050% 1/9/2018 1/9/2018 2/1/2018 0.000000 0.00 5,077.50 0.00

Transaction Detail

KRS INTERNAL EQUITY - KR3F10110002 Period :  1/1/2018 to 3/31/2018
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 002824100 20180111P000010 7,949.000 ABBOTT LABORATORIES CASH DIVIDEND
.. 1/11/2018 1/11/2018 2/15/2018 0.000000 0.00 2,225.72 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 00287Y109 20180111P000020 1,433.000 ABBVIE INC CASH DIVIDEND       071% 1/11/2018 1/11/2018 2/15/2018 0.000000 0.00 1,017.43 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 00507V109 20180328P000040 2,235.000 ACTIVISION BLIZZARD INC CASH
DIVIDEN.. 3/28/2018 3/28/2018 5/9/2018 0.000000 0.00 759.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 00751Y106 20180322P000020 951.000 ADVANCE AUTO PARTS INC CASH
DIVIDE.. 3/22/2018 3/22/2018 4/6/2018 0.000000 0.00 57.06 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 00751Y106 20180322S004151 306.. -95.000 ADVANCE AUTO PARTS INC LATE
POSTIN.. 3/22/2018 3/22/2018 4/6/2018 0.000000 0.00 -5.70 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 00817Y108 20180110P000010 5,514.000 AETNA INC CASH DIVIDEND       050% 1/10/2018 1/10/2018 1/26/2018 0.000000 0.00 2,757.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 008252108 20180207P000010 1,091.000 AFFILIATED MANAGERS GROUP INC
CAS.. 2/7/2018 2/7/2018 2/23/2018 0.000000 0.00 327.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 009158106 20180329P000010 632.000 AIR PRODUCTS & CHEMICALS INC CASH
.. 3/29/2018 3/29/2018 5/14/2018 0.000000 0.00 695.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 011659109 20180216P000010 1,893.000 ALASKA AIR GROUP INC CASH DIVIDEND
.. 2/16/2018 2/16/2018 3/8/2018 0.000000 0.00 605.76 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 012653101 20180314P000020 1,977.000 ALBEMARLE CORP CASH DIVIDEND
03.. 3/14/2018 3/14/2018 4/2/2018 0.000000 0.00 662.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 015271109 20180328P000050 1,690.000 ALEXANDRIA REAL ESTATE EQUITIE
CAS.. 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 1,521.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 017175100 20180302P000010 574.000 ALLEGHANY CORP CASH DIVIDEND
00.. 3/2/2018 3/2/2018 3/15/2018 0.000000 0.00 5,740.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 018581108 20180213P000010 533.000 ALLIANCE DATA SYSTEMS CORP CASH
DI.. 2/13/2018 2/13/2018 3/20/2018 0.000000 0.00 303.81 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 018802108 20180130F000080 0.000 ALLIANT ENERGY CORP CASH DIVIDEND
.. 1/30/2018 1/30/2018 2/15/2018 0.000000 0.00 7.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 018802108 20180130P000010 14,600.000 ALLIANT ENERGY CORP CASH DIVIDEND
.. 1/30/2018 1/30/2018 2/15/2018 0.000000 0.00 4,891.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 018802108 20180215A000350 -14,600.000 ALLIANT ENERGY CORP 2/1/2018 1/30/2018 2/15/2018 0.000000 0.00 -7.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 020002101 20180302P000020 4,587.000 ALLSTATE CORP/THE CASH DIVIDEND
.. 3/2/2018 3/2/2018 4/2/2018 0.000000 0.00 2,110.02 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 02005N100 20180131P000020 18,028.000 ALLY FINANCIAL INC CASH DIVIDEND
.. 1/31/2018 1/31/2018 2/15/2018 0.000000 0.00 2,343.64 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 02209S103 20180314P000030 2,328.000 ALTRIA GROUP INC CASH DIVIDEND
0.. 3/14/2018 3/14/2018 4/10/2018 0.000000 0.00 1,629.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 023608102 20180313P000010 10,322.000 AMEREN CORP CASH DIVIDEND       045% 3/13/2018 3/13/2018 3/29/2018 0.000000 0.00 4,722.32 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 025537101 20180208P000010 7,083.000 AMERICAN ELECTRIC POWER CO INC
CA.. 2/8/2018 2/8/2018 3/9/2018 0.000000 0.00 4,391.46 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 025816109 20180104P000010 4,020.000 AMERICAN EXPRESS CO CASH DIVIDEND
.. 1/4/2018 1/4/2018 2/9/2018 0.000000 0.00 1,407.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 026874784 20180314P000040 5,285.000 AMERICAN INTERNATIONAL GROUP I
CAS.. 3/14/2018 3/14/2018 3/29/2018 0.000000 0.00 1,691.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 030420103 20180206P000010 6,694.000 AMERICAN WATER WORKS CO INC CASH
.. 2/6/2018 2/6/2018 3/1/2018 0.000000 0.00 2,778.01 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 03076C106 20180215P000020 1,185.000 AMERIPRISE FINANCIAL INC CASH
DIVIDE.. 2/15/2018 2/15/2018 2/28/2018 0.000000 0.00 983.55 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 031100100 20180315P000010 4,315.000 AMETEK INC CASH DIVIDEND       014% 3/15/2018 3/15/2018 3/29/2018 0.000000 0.00 604.10 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 031162100 20180214P000020 792.000 AMGEN INC CASH DIVIDEND       132% 2/14/2018 2/14/2018 3/8/2018 0.000000 0.00 1,045.44 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 032095101 20180316P000010 3,693.000 AMPHENOL CORP CASH DIVIDEND
01.. 3/16/2018 3/16/2018 4/10/2018 0.000000 0.00 701.67 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 032654105 20180308P000020 919.000 ANALOG DEVICES INC CASH DIVIDEND
.. 3/8/2018 3/8/2018 3/20/2018 0.000000 0.00 441.12 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 03349M105 20180227P000020 4,019.000 ANDEAVOR CASH DIVIDEND       059% 2/27/2018 2/27/2018 3/15/2018 0.000000 0.00 2,371.21 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 035710409 20180328P000060 78,293.000 ANNALY CAPITAL MANAGEMENT INC
CAS.. 3/28/2018 3/28/2018 4/30/2018 0.000000 0.00 23,487.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 036752103 20180308P000030 4,241.000 ANTHEM INC CASH DIVIDEND       075% 3/8/2018 3/8/2018 3/23/2018 0.000000 0.00 3,180.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 037833100 20180209P000010 1,018.000 APPLE INC CASH DIVIDEND       063% 2/9/2018 2/9/2018 2/15/2018 0.000000 0.00 641.34 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 038222105 20180220P000020 1,552.000 APPLIED MATERIALS INC CASH
DIVIDEND.. 2/20/2018 2/20/2018 3/14/2018 0.000000 0.00 155.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 03965L100 20180201P000110 7,808.000 ARCONIC INC CASH DIVIDEND       006% 2/1/2018 2/1/2018 2/25/2018 0.000000 0.00 468.48 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 052800109 20180221P000010 3,214.000 AUTOLIV INC CASH DIVIDEND       060% 2/21/2018 2/21/2018 3/8/2018 0.000000 0.00 1,928.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 053015103 20180308P000040 1,897.000 AUTOMATIC DATA PROCESSING INC
CAS.. 3/8/2018 3/8/2018 4/1/2018 0.000000 0.00 1,195.11 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 053484101 20180328P000070 1,333.000 AVALONBAY COMMUNITIES INC CASH
DIV.. 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 1,959.51 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 054937107 20180208P000020 7,738.000 BB&T CORP CASH DIVIDEND       033% 2/8/2018 2/8/2018 3/1/2018 0.000000 0.00 2,553.54 0.00

Transaction Detail

KRS INTERNAL EQUITY - KR3F10110002 Period :  1/1/2018 to 3/31/2018
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 054937107 20180305P000010 7,473.000 BB&T CORP CASH DIVIDEND       004% 3/5/2018 3/5/2018 3/20/2018 0.000000 0.00 336.29 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 05722G100 20180202P000020 2,917.000 BAKER HUGHES A GE CO CASH DIVIDEN.. 2/2/2018 2/2/2018 2/16/2018 0.000000 0.00 525.06 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 058498106 20180228P000010 7,127.000 BALL CORP CASH DIVIDEND       010% 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 712.70 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 060505104 20180301P000020 16,566.000 BANK OF AMERICA CORP CASH DIVIDEN.. 3/1/2018 3/1/2018 3/30/2018 0.000000 0.00 1,987.92 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 064058100 20180129P000010 7,299.000 BANK OF NEW YORK MELLON CORP/T
CA.. 1/29/2018 1/29/2018 2/9/2018 0.000000 0.00 1,751.76 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 071813109 20180301P000030 9,930.000 BAXTER INTERNATIONAL INC CASH
DIVID.. 3/1/2018 3/1/2018 4/2/2018 0.000000 0.00 1,588.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 075887109 20180308P000050 2,362.000 BECTON DICKINSON AND CO CASH
DIVID.. 3/8/2018 3/8/2018 3/30/2018 0.000000 0.00 1,771.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 086516101 20180321P000020 10,106.000 BEST BUY CO INC CASH DIVIDEND
045.. 3/21/2018 3/21/2018 4/12/2018 0.000000 0.00 4,547.70 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 09247X101 20180306P000040 298.000 BLACKROCK INC CASH DIVIDEND
288% 3/6/2018 3/6/2018 3/22/2018 0.000000 0.00 858.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 097023105 20180208P000030 1,236.000 BOEING CO/THE CASH DIVIDEND
171% 2/8/2018 2/8/2018 3/2/2018 0.000000 0.00 2,113.56 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 099724106 20180228P000020 5,451.000 BORGWARNER INC CASH DIVIDEND
0.. 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 926.67 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 11133T103 20180314P000050 2,879.000 BROADRIDGE FINANCIAL SOLUTIONS
CA.. 3/14/2018 3/14/2018 4/3/2018 0.000000 0.00 1,050.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 115637209 20180302A000221 -1.000 BROWN-FORMAN CORP LATE POSTING
D.. 3/2/2018 3/2/2018 4/2/2018 0.000000 0.00 -0.16 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 115637209 20180302P000030 4,805.000 BROWN-FORMAN CORP CASH DIVIDEND
.. 3/2/2018 3/2/2018 4/2/2018 0.000000 0.00 759.19 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 115637209 20180314A000261 1.000 BROWN-FORMAN CORP LATE POSTING
D.. 3/2/2018 3/2/2018 4/2/2018 0.000000 0.00 0.16 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 115637209 20180315A000451 -1.000 BROWN-FORMAN CORP LATE POSTING
D.. 3/2/2018 3/2/2018 4/2/2018 0.000000 0.00 -0.16 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 115637209 20180329P000020 4,325.000 BROWN-FORMAN CORP CASH DIVIDEND
.. 3/29/2018 3/29/2018 4/23/2018 0.000000 0.00 4,325.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 12503M108 20180301P000040 2,082.000 CBOE GLOBAL MARKETS INC CASH
DIVID.. 3/1/2018 3/1/2018 3/16/2018 0.000000 0.00 562.14 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 12508E101 20180228P000030 1,923.000 CDK GLOBAL INC CASH DIVIDEND
015% 2/28/2018 2/28/2018 3/29/2018 0.000000 0.00 288.45 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 12514G108 20180223P000010 1,714.000 CDW CORP/DE CASH DIVIDEND       021% 2/23/2018 2/23/2018 3/12/2018 0.000000 0.00 359.94 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 12541W209 20180301P000050 4,851.000 CH ROBINSON WORLDWIDE INC CASH
DI.. 3/1/2018 3/1/2018 3/30/2018 0.000000 0.00 2,231.46 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 125509109 20180309P000020 3,104.000 CIGNA CORP CASH DIVIDEND       004% 3/9/2018 3/9/2018 4/10/2018 0.000000 0.00 124.16 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 125581801 20180208P000040 5,842.000 CIT GROUP INC CASH DIVIDEND       016% 2/8/2018 2/8/2018 2/23/2018 0.000000 0.00 934.72 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 12572Q105 20180308P000060 5,899.000 CME GROUP INC CASH DIVIDEND
070% 3/8/2018 3/8/2018 3/26/2018 0.000000 0.00 4,129.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 125896100 20180215P000030 14,728.000 CMS ENERGY CORP CASH DIVIDEND
.. 2/15/2018 2/15/2018 2/28/2018 0.000000 0.00 5,265.26 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 126408103 20180228P000040 3,054.000 CSX CORP CASH DIVIDEND       022% 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 671.88 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 126650100 20180123P000010 3,878.000 CVS HEALTH CORP CASH DIVIDEND
0.. 1/23/2018 1/23/2018 2/2/2018 0.000000 0.00 1,939.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 12673P105 20180221P000020 6,698.000 CA INC CASH DIVIDEND       025% 2/21/2018 2/21/2018 3/13/2018 0.000000 0.00 1,707.99 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 127097103 20180123P000020 5,158.000 CABOT OIL & GAS CORP CASH DIVIDEND
.. 1/23/2018 1/23/2018 2/7/2018 0.000000 0.00 309.48 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 134429109 20180109P000020 6,650.000 CAMPBELL SOUP CO CASH DIVIDEND
.. 1/9/2018 1/9/2018 1/29/2018 0.000000 0.00 2,327.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 14040H105 20180209P000020 1,082.000 CAPITAL ONE FINANCIAL CORP CASH
DIV.. 2/9/2018 2/9/2018 2/23/2018 0.000000 0.00 432.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 14149Y108 20180329P000030 1,909.000 CARDINAL HEALTH INC CASH DIVIDEND
.. 3/29/2018 3/29/2018 4/15/2018 0.000000 0.00 882.72 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 143658300 20180222P000020 5,202.000 CARNIVAL CORP CASH DIVIDEND
045% 2/22/2018 2/22/2018 3/16/2018 0.000000 0.00 2,340.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 149123101 20180119P000010 678.000 CATERPILLAR INC CASH DIVIDEND
07.. 1/19/2018 1/19/2018 2/20/2018 0.000000 0.00 528.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 150870103 20180216P000020 2,823.000 CELANESE CORP CASH DIVIDEND       0.. 2/16/2018 2/16/2018 3/2/2018 0.000000 0.00 1,298.58 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 15189T107 20180214P000030 20,057.000 CENTERPOINT ENERGY INC CASH
DIVIDE.. 2/14/2018 2/14/2018 3/8/2018 0.000000 0.00 5,565.82 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 156700106 20180302P000040 8,461.000 CENTURYLINK INC CASH DIVIDEND
05.. 3/2/2018 3/2/2018 3/16/2018 0.000000 0.00 4,568.94 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 166764100 20180215P000040 1,329.000 CHEVRON CORP CASH DIVIDEND
112% 2/15/2018 2/15/2018 3/12/2018 0.000000 0.00 1,488.48 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 171340102 20180214P000040 5,578.000 CHURCH & DWIGHT CO INC CASH
DIVIDE.. 2/14/2018 2/14/2018 3/1/2018 0.000000 0.00 1,213.22 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 171798101 20180214P000050 994.000 CIMAREX ENERGY CO CASH DIVIDEND
.. 2/14/2018 2/14/2018 3/1/2018 0.000000 0.00 79.52 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 172062101 20180320P000020 4,433.000 CINCINNATI FINANCIAL CORP CASH
DIVID.. 3/20/2018 3/20/2018 4/16/2018 0.000000 0.00 2,349.49 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 17275R102 20180104P000020 5,236.000 CISCO SYSTEMS INC CASH DIVIDEND
.. 1/4/2018 1/4/2018 1/24/2018 0.000000 0.00 1,518.44 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 172967424 20180202P000030 2,380.000 CITIGROUP INC CASH DIVIDEND       032% 2/2/2018 2/2/2018 2/23/2018 0.000000 0.00 761.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 174610105 20180131P000030 17,541.000 CITIZENS FINANCIAL GROUP INC CASH
DI.. 1/31/2018 1/31/2018 2/15/2018 0.000000 0.00 3,859.02 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 189054109 20180123P000030 3,881.000 CLOROX CO/THE CASH DIVIDEND
084% 1/23/2018 1/23/2018 2/9/2018 0.000000 0.00 3,260.04 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 191216100 20180314P000060 4,001.000 COCA-COLA CO/THE CASH DIVIDEND
.. 3/14/2018 3/14/2018 4/2/2018 0.000000 0.00 1,560.39 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 192446102 20180221P000030 1,594.000 COGNIZANT TECHNOLOGY SOLUTIONS
C.. 2/21/2018 2/21/2018 2/28/2018 0.000000 0.00 318.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 194162103 20180122P000010 1,371.000 COLGATE-PALMOLIVE CO CASH
DIVIDEN.. 1/22/2018 1/22/2018 2/15/2018 0.000000 0.00 548.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 20030N101 20180102P000010 8,239.000 COMCAST CORP CASH DIVIDEND
015% 1/2/2018 1/2/2018 1/24/2018 0.000000 0.00 1,297.64 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 200340107 20180314P000070 8,188.000 COMERICA INC CASH DIVIDEND       030% 3/14/2018 3/14/2018 4/1/2018 0.000000 0.00 2,456.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 205887102 20180129P000020 8,795.000 CONAGRA BRANDS INC CASH DIVIDEND
.. 1/29/2018 1/29/2018 3/1/2018 0.000000 0.00 1,868.94 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 20825C104 20180209P000030 2,516.000 CONOCOPHILLIPS CASH DIVIDEND
02.. 2/9/2018 2/9/2018 3/1/2018 0.000000 0.00 717.06 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 209115104 20180213P000020 10,065.000 CONSOLIDATED EDISON INC CASH
DIVID.. 2/13/2018 2/13/2018 3/15/2018 0.000000 0.00 7,196.48 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 21036P108 20180208P000050 2,408.000 CONSTELLATION BRANDS INC CASH
DIVI.. 2/8/2018 2/8/2018 2/23/2018 0.000000 0.00 1,252.16 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 216648402 20180122P000020 2,593.000 COOPER COS INC/THE CASH DIVIDEND
.. 1/22/2018 1/22/2018 2/9/2018 0.000000 0.00 77.79 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 219350105 20180227P000030 8,341.000 CORNING INC CASH DIVIDEND       018% 2/27/2018 2/27/2018 3/29/2018 0.000000 0.00 1,501.38 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 22160K105 20180215P000050 652.000 COSTCO WHOLESALE CORP CASH
DIVID.. 2/15/2018 2/15/2018 3/2/2018 0.000000 0.00 326.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 222070203 20180227P000040 4,171.000 COTY INC CASH DIVIDEND       012% 2/27/2018 2/27/2018 3/15/2018 0.000000 0.00 521.38 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DAC 222070203 20180227P000040 -4,171.000 COTY INC 3/1/2018 2/27/2018 3/15/2018 0.000000 0.00 -521.38 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 222070203 20180320A000130 0.000 COTY INC 3/1/2018 2/27/2018 3/15/2018 0.000000 0.00 -40.13 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DAC 222070203 20180320A000130 0.000 COTY INC 3/1/2018 2/27/2018 3/15/2018 0.000000 0.00 40.13 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 22822V101 20180315P000020 2,978.000 CROWN CASTLE INTERNATIONAL COR C.. 3/15/2018 3/15/2018 3/30/2018 0.000000 0.00 3,126.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 231021106 20180222P000030 1,547.000 CUMMINS INC CASH DIVIDEND       108% 2/22/2018 2/22/2018 3/8/2018 0.000000 0.00 1,670.76 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 23331A109 20180222P000040 7,673.000 DR HORTON INC CASH DIVIDEND
012% 2/22/2018 2/22/2018 3/9/2018 0.000000 0.00 959.13 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 233331107 20180316P000020 6,682.000 DTE ENERGY CO CASH DIVIDEND
088% 3/16/2018 3/16/2018 4/15/2018 0.000000 0.00 5,896.87 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 23355L106 20180327P000010 1,663.000 DXC TECHNOLOGY CO CASH DIVIDEND
.. 3/27/2018 3/27/2018 4/17/2018 0.000000 0.00 299.34 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 235851102 20180328P000080 3,839.000 DANAHER CORP CASH DIVIDEND
016% 3/28/2018 3/28/2018 4/27/2018 0.000000 0.00 614.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 237194105 20180109P000030 4,841.000 DARDEN RESTAURANTS INC CASH
DIVID.. 1/9/2018 1/9/2018 2/1/2018 0.000000 0.00 3,049.83 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 244199105 20180328P000090 1,393.000 DEERE & CO CASH DIVIDEND       060% 3/28/2018 3/28/2018 5/1/2018 0.000000 0.00 835.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 247361702 20180222P000050 2,841.000 DELTA AIR LINES INC CASH DIVIDEND
.. 2/22/2018 2/22/2018 3/16/2018 0.000000 0.00 866.51 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 24906P109 20180328P000100 4,471.000 DENTSPLY SIRONA INC CASH DIVIDEND
.. 3/28/2018 3/28/2018 4/13/2018 0.000000 0.00 391.21 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 253868103 20180314P000080 5,044.000 DIGITAL REALTY TRUST INC CASH
DIVIDE.. 3/14/2018 3/14/2018 3/30/2018 0.000000 0.00 5,094.44 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 254709108 20180221P000040 3,545.000 DISCOVER FINANCIAL SERVICES CASH
DI.. 2/21/2018 2/21/2018 3/8/2018 0.000000 0.00 1,240.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 25746U109 20180301P000060 1,877.000 DOMINION ENERGY INC CASH DIVIDEND
.. 3/1/2018 3/1/2018 3/20/2018 0.000000 0.00 1,567.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 260003108 20180227P000050 2,487.000 DOVER CORP CASH DIVIDEND       047% 2/27/2018 2/27/2018 3/15/2018 0.000000 0.00 1,168.89 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 26078J100 20180227P000060 5,801.000 DOWDUPONT INC CASH DIVIDEND
038.. 2/27/2018 2/27/2018 3/15/2018 0.000000 0.00 2,204.38 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 26138E109 20180320P000030 3,587.000 DR PEPPER SNAPPLE GROUP INC CASH
.. 3/20/2018 3/20/2018 4/12/2018 0.000000 0.00 2,080.46 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 264411505 20180214P000060 11,967.000 DUKE REALTY CORP CASH DIVIDEND
.. 2/14/2018 2/14/2018 2/28/2018 0.000000 0.00 2,393.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 26441C204 20180215P000060 7,584.000 DUKE ENERGY CORP CASH DIVIDEND
.. 2/15/2018 2/15/2018 3/16/2018 0.000000 0.00 6,749.76 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 26875P101 20180116P000010 1,694.000 EOG RESOURCES INC CASH DIVIDEND
.. 1/16/2018 1/16/2018 1/31/2018 0.000000 0.00 283.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 26884L109 20180213P000030 5,307.000 EQT CORP CASH DIVIDEND       003% 2/13/2018 2/13/2018 3/1/2018 0.000000 0.00 159.21 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 277432100 20180314P000090 2,917.000 EASTMAN CHEMICAL CO CASH DIVIDEND
.. 3/14/2018 3/14/2018 4/6/2018 0.000000 0.00 1,633.52 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 278865100 20180319P000010 653.000 ECOLAB INC CASH DIVIDEND       041% 3/19/2018 3/19/2018 4/16/2018 0.000000 0.00 267.73 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 281020107 20180328P000110 9,375.000 EDISON INTERNATIONAL CASH
DIVIDEND.. 3/28/2018 3/28/2018 4/30/2018 0.000000 0.00 5,671.88 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 291011104 20180215P000070 2,270.000 EMERSON ELECTRIC CO CASH DIVIDEND
.. 2/15/2018 2/15/2018 3/9/2018 0.000000 0.00 1,100.95 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 29364G103 20180207P000020 5,955.000 ENTERGY CORP CASH DIVIDEND
089% 2/7/2018 2/7/2018 3/1/2018 0.000000 0.00 5,299.95 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 294429105 20180309P000030 2,004.000 EQUIFAX INC CASH DIVIDEND       039% 3/9/2018 3/9/2018 3/30/2018 0.000000 0.00 781.56 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 29444U700 20180223P000020 686.000 EQUINIX INC CASH DIVIDEND       228% 2/23/2018 2/23/2018 3/21/2018 0.000000 0.00 1,564.08 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 29476L107 20180323P000010 2,887.000 EQUITY RESIDENTIAL CASH DIVIDEND
.. 3/23/2018 3/23/2018 4/13/2018 0.000000 0.00 1,558.98 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 297178105 20180328P000120 2,582.000 ESSEX PROPERTY TRUST INC CASH
DIVI.. 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 4,802.52 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 30040W108 20180305P000020 9,602.000 EVERSOURCE ENERGY CASH DIVIDEND
.. 3/5/2018 3/5/2018 3/30/2018 0.000000 0.00 4,849.01 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 30161N101 20180214P000070 13,981.000 EXELON CORP CASH DIVIDEND       034% 2/14/2018 2/14/2018 3/9/2018 0.000000 0.00 4,823.45 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 30212P303 20180307P000010 726.000 EXPEDIA INC CASH DIVIDEND       030% 3/7/2018 3/7/2018 3/28/2018 0.000000 0.00 217.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 30225T102 20180314P000100 3,368.000 EXTRA SPACE STORAGE INC CASH
DIVID.. 3/14/2018 3/14/2018 3/29/2018 0.000000 0.00 2,627.04 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 30231G102 20180209P000040 4,493.000 EXXON MOBIL CORP CASH DIVIDEND
.. 2/9/2018 2/9/2018 3/9/2018 0.000000 0.00 3,459.61 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 302491303 20180328P000130 2,193.000 FMC CORP CASH DIVIDEND       016% 3/28/2018 3/28/2018 4/19/2018 0.000000 0.00 361.85 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 311900104 20180130P000020 2,229.000 FASTENAL CO CASH DIVIDEND       037% 1/30/2018 1/30/2018 2/27/2018 0.000000 0.00 824.73 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 313747206 20180313P000020 1,442.000 FEDERAL REALTY INVESTMENT TRUS
CA.. 3/13/2018 3/13/2018 4/16/2018 0.000000 0.00 1,442.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 31428X106 20180309P000040 1,182.000 FEDEX CORP CASH DIVIDEND       050% 3/9/2018 3/9/2018 4/2/2018 0.000000 0.00 591.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 31620M106 20180315P000030 3,271.000 FIDELITY NATIONAL INFORMATION CASH
.. 3/15/2018 3/15/2018 3/30/2018 0.000000 0.00 1,046.72 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 31620R303 20180315P000040 17,166.000 FNF GROUP CASH DIVIDEND       030% 3/15/2018 3/15/2018 3/30/2018 0.000000 0.00 5,149.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 316773100 20180328P000140 13,034.000 FIFTH THIRD BANCORP CASH DIVIDEND
.. 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 2,085.44 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 33616C100 20180124P000010 7,253.000 FIRST REPUBLIC BANK/CA CASH
DIVIDEN.. 1/24/2018 1/24/2018 2/8/2018 0.000000 0.00 1,233.01 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 337932107 20180206P000020 12,595.000 FIRSTENERGY CORP CASH DIVIDEND
.. 2/6/2018 2/6/2018 3/1/2018 0.000000 0.00 4,534.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 343412102 20180228P000050 2,435.000 FLUOR CORP CASH DIVIDEND       021% 2/28/2018 2/28/2018 4/3/2018 0.000000 0.00 511.35 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 344849104 20180118P000010 4,609.000 FOOT LOCKER INC CASH DIVIDEND
03.. 1/18/2018 1/18/2018 2/2/2018 0.000000 0.00 1,428.79 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 34959J108 20180222P000060 1,603.000 FORTIVE CORP CASH DIVIDEND       007% 2/22/2018 2/22/2018 3/29/2018 0.000000 0.00 112.21 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 34964C106 20180222P000070 1,267.000 FORTUNE BRANDS HOME & SECURITY C.. 2/22/2018 2/22/2018 3/14/2018 0.000000 0.00 253.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 354613101 20180328P000150 3,444.000 FRANKLIN RESOURCES INC CASH
DIVIDE.. 3/28/2018 3/28/2018 4/12/2018 0.000000 0.00 11,124.12 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 363576109 20180301P000070 7,641.000 ARTHUR J GALLAGHER & CO CASH
DIVID.. 3/1/2018 3/1/2018 3/16/2018 0.000000 0.00 3,132.81 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 369550108 20180118P000020 1,233.000 GENERAL DYNAMICS CORP CASH
DIVIDE.. 1/18/2018 1/18/2018 2/9/2018 0.000000 0.00 1,035.72 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 369604103 20180223P000030 6,717.000 GENERAL ELECTRIC CO CASH DIVIDEND
.. 2/23/2018 2/23/2018 4/25/2018 0.000000 0.00 806.04 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 370334104 20180109P000040 2,006.000 GENERAL MILLS INC CASH DIVIDEND
.. 1/9/2018 1/9/2018 2/1/2018 0.000000 0.00 982.94 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 37045V100 20180308P000070 3,204.000 GENERAL MOTORS CO CASH DIVIDEND
.. 3/8/2018 3/8/2018 3/23/2018 0.000000 0.00 1,217.52 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 372460105 20180308P000080 1,446.000 GENUINE PARTS CO CASH DIVIDEND
.. 3/8/2018 3/8/2018 4/2/2018 0.000000 0.00 1,041.12 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 37940X102 20180315P000050 1,942.000 GLOBAL PAYMENTS INC CASH DIVIDEND
.. 3/15/2018 3/15/2018 3/30/2018 0.000000 0.00 19.42 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 38141G104 20180228P000060 867.000 GOLDMAN SACHS GROUP INC/THE CASH
.. 2/28/2018 2/28/2018 3/29/2018 0.000000 0.00 650.25 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 382550101 20180131P000040 4,740.000 GOODYEAR TIRE & RUBBER CO/THE
CAS.. 1/31/2018 1/31/2018 3/1/2018 0.000000 0.00 663.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 384802104 20180209P000050 1,641.000 WW GRAINGER INC CASH DIVIDEND
1.. 2/9/2018 2/9/2018 3/1/2018 0.000000 0.00 2,100.48 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 40414L109 20180214P000080 6,012.000 HCP INC CASH DIVIDEND       037% 2/14/2018 2/14/2018 3/2/2018 0.000000 0.00 2,224.44 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 40434L105 20180313P000030 5,386.000 HP INC CASH DIVIDEND       013% 3/13/2018 3/13/2018 4/4/2018 0.000000 0.00 750.27 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 410345102 20180216P000030 8,453.000 HANESBRANDS INC CASH DIVIDEND
0.. 2/16/2018 2/16/2018 3/13/2018 0.000000 0.00 1,267.95 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 413875105 20180307P000020 3,275.000 HARRIS CORP CASH DIVIDEND       057% 3/7/2018 3/7/2018 3/21/2018 0.000000 0.00 1,866.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 416515104 20180302P000050 6,007.000 HARTFORD FINANCIAL SERVICES GR CA.. 3/2/2018 3/2/2018 4/2/2018 0.000000 0.00 1,501.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 418056107 20180131P000050 2,572.000 HASBRO INC CASH DIVIDEND       057% 1/31/2018 1/31/2018 2/15/2018 0.000000 0.00 1,466.04 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 427866108 20180222P000080 3,772.000 HERSHEY CO/THE CASH DIVIDEND
06.. 2/22/2018 2/22/2018 3/15/2018 0.000000 0.00 2,474.43 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 42809H107 20180316P000030 2,874.000 HESS CORP CASH DIVIDEND       025% 3/16/2018 3/16/2018 3/29/2018 0.000000 0.00 718.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 43300A203 20180301P000080 3,845.000 HILTON WORLDWIDE HOLDINGS INC
CAS.. 3/1/2018 3/1/2018 3/29/2018 0.000000 0.00 576.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 437076102 20180307P000030 941.000 HOME DEPOT INC/THE CASH DIVIDEND
.. 3/7/2018 3/7/2018 3/22/2018 0.000000 0.00 969.23 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 438516106 20180222P000090 1,291.000 HONEYWELL INTERNATIONAL INC CASH .. 2/22/2018 2/22/2018 3/9/2018 0.000000 0.00 961.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 440452100 20180111P000030 10,994.000 HORMEL FOODS CORP CASH DIVIDEND
.. 1/11/2018 1/11/2018 2/15/2018 0.000000 0.00 2,061.38 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 44107P104 20180328P000160 12,134.000 HOST HOTELS & RESORTS INC CASH
DIVI.. 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 2,426.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 444859102 20180328P000170 2,064.000 HUMANA INC CASH DIVIDEND       050% 3/28/2018 3/28/2018 4/27/2018 0.000000 0.00 1,032.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 445658107 20180208P000060 1,810.000 JB HUNT TRANSPORT SERVICES INC
CAS.. 2/8/2018 2/8/2018 2/23/2018 0.000000 0.00 434.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 446150104 20180316P000040 29,619.000 HUNTINGTON BANCSHARES INC/OH
CAS.. 3/16/2018 3/16/2018 4/2/2018 0.000000 0.00 3,258.09 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 446413106 20180222P000100 788.000 HUNTINGTON INGALLS INDUSTRIES CAS.. 2/22/2018 2/22/2018 3/9/2018 0.000000 0.00 567.36 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 452308109 20180328P000180 1,018.000 ILLINOIS TOOL WORKS INC CASH DIVIDE.. 3/28/2018 3/28/2018 4/10/2018 0.000000 0.00 794.04 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 457187102 20180329P000040 1,536.000 INGREDION INC CASH DIVIDEND       060% 3/29/2018 3/29/2018 4/25/2018 0.000000 0.00 921.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 458140100 20180206P000030 2,566.000 INTEL CORP CASH DIVIDEND       030% 2/6/2018 2/6/2018 3/1/2018 0.000000 0.00 769.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 45866F104 20180314P000110 8,915.000 INTERCONTINENTAL EXCHANGE INC
CAS.. 3/14/2018 3/14/2018 3/29/2018 0.000000 0.00 2,139.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 459200101 20180208P000070 1,035.000 INTERNATIONAL BUSINESS MACHINE CA.. 2/8/2018 2/8/2018 3/10/2018 0.000000 0.00 1,552.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 459506101 20180323P000020 2,920.000 INTERNATIONAL FLAVORS & FRAGRA
CA.. 3/23/2018 3/23/2018 4/6/2018 0.000000 0.00 2,014.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 460146103 20180220P000030 1,853.000 INTERNATIONAL PAPER CO CASH
DIVIDE.. 2/20/2018 2/20/2018 3/15/2018 0.000000 0.00 880.18 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 460690100 20180228P000070 6,053.000 INTERPUBLIC GROUP OF COS INC/T CAS.. 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 1,271.13 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 461202103 20180109P000050 1,378.000 INTUIT INC CASH DIVIDEND       039% 1/9/2018 1/9/2018 1/18/2018 0.000000 0.00 537.42 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 46284V101 20180314P000120 2,371.000 IRON MOUNTAIN INC CASH DIVIDEND
.. 3/14/2018 3/14/2018 4/2/2018 0.000000 0.00 1,392.96 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 46625H100 20180104P000030 6,387.000 JPMORGAN CHASE & CO CASH
DIVIDEND.. 1/4/2018 1/4/2018 1/31/2018 0.000000 0.00 3,576.72 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 478160104 20180226P000010 2,182.000 JOHNSON & JOHNSON CASH DIVIDEND
.. 2/26/2018 2/26/2018 3/13/2018 0.000000 0.00 1,832.88 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 48203R104 20180228P000080 7,995.000 JUNIPER NETWORKS INC CASH
DIVIDEND.. 2/28/2018 2/28/2018 3/22/2018 0.000000 0.00 1,439.10 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 482480100 20180214P000090 3,128.000 KLA-TENCOR CORP CASH DIVIDEND
0.. 2/14/2018 2/14/2018 3/1/2018 0.000000 0.00 1,845.52 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 485170302 20180309P000050 2,510.000 KANSAS CITY SOUTHERN CASH DIVIDEN.. 3/9/2018 3/9/2018 4/4/2018 0.000000 0.00 903.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 487836108 20180302P000060 2,977.000 KELLOGG CO CASH DIVIDEND       054% 3/2/2018 3/2/2018 3/15/2018 0.000000 0.00 1,607.58 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 493267108 20180226P000020 28,586.000 KEYCORP CASH DIVIDEND       010% 2/26/2018 2/26/2018 3/15/2018 0.000000 0.00 3,001.53 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 494368103 20180308P000090 773.000 KIMBERLY-CLARK CORP CASH DIVIDEND
.. 3/8/2018 3/8/2018 4/3/2018 0.000000 0.00 773.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 49456B101 20180130P000030 4,603.000 KINDER MORGAN INC/DE CASH
DIVIDEND.. 1/30/2018 1/30/2018 2/15/2018 0.000000 0.00 575.38 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 500754106 20180308P000100 1,395.000 KRAFT HEINZ CO/THE CASH DIVIDEND
.. 3/8/2018 3/8/2018 3/23/2018 0.000000 0.00 871.88 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 501044101 20180214P000100 6,755.000 KROGER CO/THE CASH DIVIDEND
012% 2/14/2018 2/14/2018 3/1/2018 0.000000 0.00 844.38 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 501797104 20180222P000110 3,033.000 L BRANDS INC CASH DIVIDEND       060% 2/22/2018 2/22/2018 3/9/2018 0.000000 0.00 1,819.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 502413107 20180228P000090 2,615.000 L3 TECHNOLOGIES INC CASH DIVIDEND
.. 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 2,092.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 512807108 20180306P000050 1,290.000 LAM RESEARCH CORP CASH DIVIDEND
.. 3/6/2018 3/6/2018 3/28/2018 0.000000 0.00 645.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 518439104 20180227P000070 4,437.000 ESTEE LAUDER COS INC/THE CASH
DIVID.. 2/27/2018 2/27/2018 3/15/2018 0.000000 0.00 1,686.06 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 521865204 20180306P000060 1,462.000 LEAR CORP CASH DIVIDEND       070% 3/6/2018 3/6/2018 3/26/2018 0.000000 0.00 1,023.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 526057104 20180125P000020 5,062.000 LENNAR CORP CASH DIVIDEND       004% 1/25/2018 1/25/2018 2/9/2018 0.000000 0.00 202.48 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 532457108 20180214P000110 2,868.000 ELI LILLY & CO CASH DIVIDEND       056% 2/14/2018 2/14/2018 3/9/2018 0.000000 0.00 1,613.25 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 534187109 20180109P000060 4,082.000 LINCOLN NATIONAL CORP CASH
DIVIDEN.. 1/9/2018 1/9/2018 2/1/2018 0.000000 0.00 1,347.06 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 539830109 20180228P000100 1,293.000 LOCKHEED MARTIN CORP CASH
DIVIDEN.. 2/28/2018 2/28/2018 3/23/2018 0.000000 0.00 2,586.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 540424108 20180227P000080 7,601.000 LOEWS CORP CASH DIVIDEND       006% 2/27/2018 2/27/2018 3/13/2018 0.000000 0.00 475.06 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 55261F104 20180302P000070 3,046.000 M&T BANK CORP CASH DIVIDEND
075% 3/2/2018 3/2/2018 3/30/2018 0.000000 0.00 2,284.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 552953101 20180308P000110 4,512.000 MGM RESORTS INTERNATIONAL CASH
DI.. 3/8/2018 3/8/2018 3/15/2018 0.000000 0.00 541.44 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 55354G100 20180215P000080 1,636.000 MSCI INC CASH DIVIDEND       038% 2/15/2018 2/15/2018 3/15/2018 0.000000 0.00 621.68 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 554382101 20180220P000040 6,498.000 MACERICH CO/THE CASH DIVIDEND
0.. 2/20/2018 2/20/2018 3/2/2018 0.000000 0.00 4,808.52 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 55616P104 20180314P000130 10,976.000 MACY'S INC CASH DIVIDEND       037% 3/14/2018 3/14/2018 4/2/2018 0.000000 0.00 4,143.44 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 565849106 20180220P000050 10,214.000 MARATHON OIL CORP CASH DIVIDEND
.. 2/20/2018 2/20/2018 3/12/2018 0.000000 0.00 510.70 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 56585A102 20180220P000060 4,685.000 MARATHON PETROLEUM CORP CASH
DIV.. 2/20/2018 2/20/2018 3/12/2018 0.000000 0.00 2,155.10 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 571748102 20180130P000040 3,128.000 MARSH & MCLENNAN COS INC CASH
DIVI.. 1/30/2018 1/30/2018 2/15/2018 0.000000 0.00 1,173.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 571903202 20180222P000120 1,700.000 MARRIOTT INTERNATIONAL INC/MD
CASH.. 2/22/2018 2/22/2018 3/30/2018 0.000000 0.00 561.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 573284106 20180302P000080 1,696.000 MARTIN MARIETTA MATERIALS INC CASH
.. 3/2/2018 3/2/2018 3/29/2018 0.000000 0.00 746.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 574599106 20180111P000040 4,507.000 MASCO CORP CASH DIVIDEND       010% 1/11/2018 1/11/2018 2/12/2018 0.000000 0.00 473.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 57636Q104 20180108P000010 1,867.000 MASTERCARD INC CASH DIVIDEND
02.. 1/8/2018 1/8/2018 2/9/2018 0.000000 0.00 466.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 57772K101 20180228P000110 5,434.000 MAXIM INTEGRATED PRODUCTS INC
CAS.. 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 2,282.28 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 580135101 20180228P000120 3,207.000 MCDONALD'S CORP CASH DIVIDEND
1.. 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 3,239.07 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 58933Y105 20180314P000140 2,589.000 MERCK & CO INC CASH DIVIDEND
048% 3/14/2018 3/14/2018 4/6/2018 0.000000 0.00 1,242.72 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 59156R108 20180202P000040 3,221.000 METLIFE INC CASH DIVIDEND       040% 2/2/2018 2/2/2018 3/13/2018 0.000000 0.00 1,288.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 594918104 20180214P000120 2,465.000 MICROSOFT CORP CASH DIVIDEND
04.. 2/14/2018 2/14/2018 3/8/2018 0.000000 0.00 1,035.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 595017104 20180220P000070 1,980.000 MICROCHIP TECHNOLOGY INC CASH
DIVI.. 2/20/2018 2/20/2018 3/6/2018 0.000000 0.00 718.74 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 59522J103 20180111P000050 2,754.000 MID-AMERICA APARTMENT COMMUNIT
C.. 1/11/2018 1/11/2018 1/31/2018 0.000000 0.00 2,540.57 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 60871R209 20180302P000090 3,460.000 MOLSON COORS BREWING CO CASH
DIVI.. 3/2/2018 3/2/2018 3/15/2018 0.000000 0.00 1,418.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 609207105 20180328P000190 4,245.000 MONDELEZ INTERNATIONAL INC CASH
DI.. 3/28/2018 3/28/2018 4/12/2018 0.000000 0.00 933.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 61166W101 20180104P000040 2,696.000 MONSANTO CO CASH DIVIDEND       054% 1/4/2018 1/4/2018 1/26/2018 0.000000 0.00 1,455.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 615369105 20180216P000040 1,306.000 MOODY'S CORP CASH DIVIDEND       044% 2/16/2018 2/16/2018 3/12/2018 0.000000 0.00 574.64 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 617446448 20180130P000050 3,513.000 MORGAN STANLEY CASH DIVIDEND
0.. 1/30/2018 1/30/2018 2/15/2018 0.000000 0.00 878.25 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 61945C103 20180228P000130 9,378.000 MOSAIC CO/THE CASH DIVIDEND
002% 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 234.45 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 620076307 20180314P000150 5,110.000 MOTOROLA SOLUTIONS INC CASH
DIVIDE.. 3/14/2018 3/14/2018 4/13/2018 0.000000 0.00 2,657.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 631103108 20180315P000060 4,930.000 NASDAQ INC CASH DIVIDEND       038% 3/15/2018 3/15/2018 3/30/2018 0.000000 0.00 1,873.40 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 637071101 20180315P000070 7,371.000 NATIONAL OILWELL VARCO INC CASH
DIV.. 3/15/2018 3/15/2018 3/30/2018 0.000000 0.00 368.55 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 64110D104 20180104P000050 8,612.000 NETAPP INC CASH DIVIDEND       020% 1/4/2018 1/4/2018 1/24/2018 0.000000 0.00 1,722.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 651229106 20180227P000090 2,864.000 NEWELL BRANDS INC CASH DIVIDEND
.. 2/27/2018 2/27/2018 3/15/2018 0.000000 0.00 658.72 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 651639106 20180307P000040 15,329.000 NEWMONT MINING CORP CASH
DIVIDEND.. 3/7/2018 3/7/2018 3/22/2018 0.000000 0.00 2,146.06 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 65339F101 20180226P000030 4,986.000 NEXTERA ENERGY INC CASH DIVIDEND
.. 2/26/2018 2/26/2018 3/15/2018 0.000000 0.00 5,534.46 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 654106103 20180302P000100 2,286.000 NIKE INC CASH DIVIDEND       020% 3/2/2018 3/2/2018 4/2/2018 0.000000 0.00 457.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 65473P105 20180208P000080 14,330.000 NISOURCE INC CASH DIVIDEND       019% 2/8/2018 2/8/2018 2/20/2018 0.000000 0.00 2,794.35 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 655044105 20180209P000060 4,569.000 NOBLE ENERGY INC CASH DIVIDEND
.. 2/9/2018 2/9/2018 2/26/2018 0.000000 0.00 456.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 655844108 20180201P000120 2,265.000 NORFOLK SOUTHERN CORP CASH DIVID.. 2/1/2018 2/1/2018 3/10/2018 0.000000 0.00 1,630.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 665859104 20180308P000120 5,039.000 NORTHERN TRUST CORP CASH DIVIDEN.. 3/8/2018 3/8/2018 4/1/2018 0.000000 0.00 2,116.38 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 666807102 20180302P000110 1,352.000 NORTHROP GRUMMAN CORP CASH
DIVID.. 3/2/2018 3/2/2018 3/21/2018 0.000000 0.00 1,487.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 670346105 20180328P000200 1,323.000 NUCOR CORP CASH DIVIDEND       038% 3/28/2018 3/28/2018 5/11/2018 0.000000 0.00 502.74 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 67066G104 20180222P000130 579.000 NVIDIA CORP CASH DIVIDEND       015% 2/22/2018 2/22/2018 3/16/2018 0.000000 0.00 86.85 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 674599105 20180308P000130 6,563.000 OCCIDENTAL PETROLEUM CORP CASH
DI.. 3/8/2018 3/8/2018 4/16/2018 0.000000 0.00 5,053.51 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 68389X105 20180109P000070 3,454.000 ORACLE CORP CASH DIVIDEND       019% 1/9/2018 1/9/2018 1/24/2018 0.000000 0.00 656.26 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 693475105 20180116P000020 5,096.000 PNC FINANCIAL SERVICES GROUP I CAS.. 1/16/2018 1/16/2018 2/5/2018 0.000000 0.00 3,822.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 693506107 20180215P000090 645.000 PPG INDUSTRIES INC CASH DIVIDEND
.. 2/15/2018 2/15/2018 3/12/2018 0.000000 0.00 290.25 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 69351T106 20180308P000140 5,103.000 PPL CORP CASH DIVIDEND       041% 3/8/2018 3/8/2018 4/2/2018 0.000000 0.00 2,092.23 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 693656100 20180227P000100 3,282.000 PVH CORP CASH DIVIDEND       003% 2/27/2018 2/27/2018 3/28/2018 0.000000 0.00 123.08 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 693718108 20180212P000010 1,380.000 PACCAR INC CASH DIVIDEND       025% 2/12/2018 2/12/2018 3/6/2018 0.000000 0.00 345.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 695156109 20180314P000160 1,368.000 PACKAGING CORP OF AMERICA CASH
DI.. 3/14/2018 3/14/2018 4/13/2018 0.000000 0.00 861.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 701094104 20180208P000090 949.000 PARKER-HANNIFIN CORP CASH
DIVIDEND.. 2/8/2018 2/8/2018 3/2/2018 0.000000 0.00 626.34 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 704326107 20180131P000060 2,967.000 PAYCHEX INC CASH DIVIDEND       050% 1/31/2018 1/31/2018 2/15/2018 0.000000 0.00 1,483.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 713448108 20180301P000090 1,279.000 PEPSICO INC CASH DIVIDEND       080% 3/1/2018 3/1/2018 3/30/2018 0.000000 0.00 1,029.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 717081103 20180201P000130 11,785.000 PFIZER INC CASH DIVIDEND       034% 2/1/2018 2/1/2018 3/1/2018 0.000000 0.00 4,006.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 718172109 20180321P000030 2,712.000 PHILIP MORRIS INTERNATIONAL IN CASH
.. 3/21/2018 3/21/2018 4/11/2018 0.000000 0.00 2,901.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 718546104 20180216P000050 903.000 PHILLIPS 66 CASH DIVIDEND       070% 2/16/2018 2/16/2018 3/1/2018 0.000000 0.00 632.10 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 723484101 20180131P000070 5,910.000 PINNACLE WEST CAPITAL CORP CASH
DI.. 1/31/2018 1/31/2018 3/1/2018 0.000000 0.00 4,107.45 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 723787107 20180328P000210 978.000 PIONEER NATURAL RESOURCES CO
CAS.. 3/28/2018 3/28/2018 4/12/2018 0.000000 0.00 156.48 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 74005P104 20180306P000070 1,790.000 PRAXAIR INC CASH DIVIDEND       082% 3/6/2018 3/6/2018 3/15/2018 0.000000 0.00 1,476.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 74144T108 20180314P000170 1,711.000 T ROWE PRICE GROUP INC CASH
DIVIDE.. 3/14/2018 3/14/2018 3/29/2018 0.000000 0.00 1,197.70 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 74251V102 20180302P000120 3,737.000 PRINCIPAL FINANCIAL GROUP INC CASH
.. 3/2/2018 3/2/2018 3/29/2018 0.000000 0.00 1,905.87 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 742718109 20180118P000030 1,694.000 PROCTER & GAMBLE CO/THE CASH
DIVID.. 1/18/2018 1/18/2018 2/15/2018 0.000000 0.00 1,168.18 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 743315103 20180201P000140 8,903.000 PROGRESSIVE CORP/THE CASH
DIVIDEN.. 2/1/2018 2/1/2018 2/9/2018 0.000000 0.00 10,013.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 74340W103 20180314P000180 4,288.000 PROLOGIS INC CASH DIVIDEND       048% 3/14/2018 3/14/2018 3/29/2018 0.000000 0.00 2,058.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 744320102 20180220P000080 721.000 PRUDENTIAL FINANCIAL INC CASH DIVID.. 2/20/2018 2/20/2018 3/15/2018 0.000000 0.00 648.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 744573106 20180307P000050 7,023.000 PUBLIC SERVICE ENTERPRISE GROU CA.. 3/7/2018 3/7/2018 3/30/2018 0.000000 0.00 3,160.35 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 74460D109 20180313P000040 428.000 PUBLIC STORAGE CASH DIVIDEND
20.. 3/13/2018 3/13/2018 3/29/2018 0.000000 0.00 856.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 747525103 20180227P000110 1,415.000 QUALCOMM INC CASH DIVIDEND
057% 2/27/2018 2/27/2018 3/21/2018 0.000000 0.00 806.55 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 74834L100 20180108P000020 3,883.000 QUEST DIAGNOSTICS INC CASH
DIVIDEN.. 1/8/2018 1/8/2018 1/24/2018 0.000000 0.00 1,747.35 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 754730109 20180102P000020 4,574.000 RAYMOND JAMES FINANCIAL INC CASH
D.. 1/2/2018 1/2/2018 1/17/2018 0.000000 0.00 1,143.50 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 754730109 20180329P000050 4,042.000 RAYMOND JAMES FINANCIAL INC CASH
D.. 3/29/2018 3/29/2018 4/16/2018 0.000000 0.00 1,010.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 755111507 20180102P000030 2,626.000 RAYTHEON CO CASH DIVIDEND       079% 1/2/2018 1/2/2018 2/1/2018 0.000000 0.00 2,094.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 756109104 20180131P000080 10,372.000 REALTY INCOME CORP CASH DIVIDEND
.. 1/31/2018 1/31/2018 2/15/2018 0.000000 0.00 2,271.47 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 756109104 20180228P000140 10,016.000 REALTY INCOME CORP CASH DIVIDEND
.. 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 2,193.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 756109104 20180329P000060 8,985.000 REALTY INCOME CORP CASH DIVIDEND
.. 3/29/2018 3/29/2018 4/13/2018 0.000000 0.00 1,972.21 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 758849103 20180216P000060 2,582.000 REGENCY CENTERS CORP CASH DIVIDE.. 2/16/2018 2/16/2018 3/2/2018 0.000000 0.00 1,433.01 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 7591EP100 20180308P000150 47,790.000 REGIONS FINANCIAL CORP CASH
DIVIDE.. 3/8/2018 3/8/2018 4/2/2018 0.000000 0.00 4,301.10 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 760759100 20180329P000070 8,875.000 REPUBLIC SERVICES INC CASH
DIVIDEND.. 3/29/2018 3/29/2018 4/16/2018 0.000000 0.00 3,061.88 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 761152107 20180207P000030 5,623.000 RESMED INC CASH DIVIDEND       035% 2/7/2018 2/7/2018 3/15/2018 0.000000 0.00 1,968.05 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 773903109 20180216P000070 955.000 ROCKWELL AUTOMATION INC CASH DIVI.. 2/16/2018 2/16/2018 3/12/2018 0.000000 0.00 797.43 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 774341101 20180209P000070 2,485.000 ROCKWELL COLLINS INC CASH
DIVIDEND.. 2/9/2018 2/9/2018 3/5/2018 0.000000 0.00 820.05 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 776696106 20180108P000030 1,426.000 ROPER TECHNOLOGIES INC CASH
DIVIDE.. 1/8/2018 1/8/2018 1/23/2018 0.000000 0.00 588.23 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 778296103 20180316P000050 1,110.000 ROSS STORES INC CASH DIVIDEND
02.. 3/16/2018 3/16/2018 3/30/2018 0.000000 0.00 249.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 78409V104 20180223P000040 1,082.000 S&P GLOBAL INC CASH DIVIDEND
050% 2/23/2018 2/23/2018 3/12/2018 0.000000 0.00 541.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 78440X101 20180329P000080 2,288.000 SL GREEN REALTY CORP CASH DIVIDEN.. 3/29/2018 3/29/2018 4/16/2018 0.000000 0.00 1,859.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 80589M102 20180309P000060 6,640.000 SCANA CORP CASH DIVIDEND       061% 3/9/2018 3/9/2018 4/1/2018 0.000000 0.00 4,067.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 806857108 20180206P000040 2,206.000 SCHLUMBERGER LTD CASH DIVIDEND
.. 2/6/2018 2/6/2018 4/13/2018 0.000000 0.00 1,103.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 808513105 20180208P000100 7,784.000 CHARLES SCHWAB CORP/THE CASH
DIVI.. 2/8/2018 2/8/2018 2/23/2018 0.000000 0.00 778.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 81211K100 20180301P000100 3,126.000 SEALED AIR CORP CASH DIVIDEND
01.. 3/1/2018 3/1/2018 3/16/2018 0.000000 0.00 500.16 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 816851109 20180322P000030 1,382.000 SEMPRA ENERGY CASH DIVIDEND
089.. 3/22/2018 3/22/2018 4/15/2018 0.000000 0.00 1,236.89 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 816851109 20180322S000261 306.. 1,379.000 SEMPRA ENERGY LATE POSTING DIVIDE.. 3/22/2018 3/22/2018 4/15/2018 0.000000 0.00 1,234.21 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 824348106 20180223P000050 428.000 SHERWIN-WILLIAMS CO/THE CASH DIVID.. 2/23/2018 2/23/2018 3/9/2018 0.000000 0.00 368.08 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 82968B103 20180206P000050 60,859.000 SIRIUS XM HOLDINGS INC CASH
DIVIDEN.. 2/6/2018 2/6/2018 2/28/2018 0.000000 0.00 669.45 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 83088M102 20180221P000050 1,827.000 SKYWORKS SOLUTIONS INC CASH DIVID.. 2/21/2018 2/21/2018 3/15/2018 0.000000 0.00 584.64 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 832696405 20180208P000110 3,488.000 JM SMUCKER CO/THE CASH DIVIDEND
.. 2/8/2018 2/8/2018 3/1/2018 0.000000 0.00 2,720.64 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 833034101 20180301P000110 1,006.000 SNAP-ON INC CASH DIVIDEND       082% 3/1/2018 3/1/2018 3/16/2018 0.000000 0.00 824.92 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 842587107 20180216P000080 11,235.000 SOUTHERN CO/THE CASH DIVIDEND
0.. 2/16/2018 2/16/2018 3/6/2018 0.000000 0.00 6,516.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 844741108 20180306P000080 3,368.000 SOUTHWEST AIRLINES CO CASH
DIVIDEN.. 3/6/2018 3/6/2018 3/28/2018 0.000000 0.00 421.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 854502101 20180308P000160 3,107.000 STANLEY BLACK & DECKER INC CASH DI.. 3/8/2018 3/8/2018 3/20/2018 0.000000 0.00 1,957.41 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 855244109 20180207P000040 2,568.000 STARBUCKS CORP CASH DIVIDEND
03.. 2/7/2018 2/7/2018 2/23/2018 0.000000 0.00 770.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 857477103 20180329P000090 2,699.000 STATE STREET CORP CASH DIVIDEND
.. 3/29/2018 3/29/2018 4/16/2018 0.000000 0.00 1,133.58 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 858119100 20180328P000220 3,118.000 STEEL DYNAMICS INC CASH DIVIDEND
.. 3/28/2018 3/28/2018 4/13/2018 0.000000 0.00 584.63 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 863667101 20180328P000230 1,980.000 STRYKER CORP CASH DIVIDEND
047% 3/28/2018 3/28/2018 4/30/2018 0.000000 0.00 930.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 867914103 20180227P000120 5,312.000 SUNTRUST BANKS INC CASH DIVIDEND
.. 2/27/2018 2/27/2018 3/15/2018 0.000000 0.00 2,124.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 871503108 20180221P000060 11,313.000 SYMANTEC CORP CASH DIVIDEND
007.. 2/21/2018 2/21/2018 3/14/2018 0.000000 0.00 848.48 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 87165B103 20180202P000050 3,435.000 SYNCHRONY FINANCIAL CASH DIVIDEND
.. 2/2/2018 2/2/2018 2/15/2018 0.000000 0.00 515.25 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 871829107 20180104P000060 3,492.000 SYSCO CORP CASH DIVIDEND       036% 1/4/2018 1/4/2018 1/26/2018 0.000000 0.00 1,257.12 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 87236Y108 20180205P000010 6,562.000 TD AMERITRADE HOLDING CORP CASH
D.. 2/5/2018 2/5/2018 2/20/2018 0.000000 0.00 1,378.02 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 872540109 20180214P000130 2,472.000 TJX COS INC/THE CASH DIVIDEND       0.. 2/14/2018 2/14/2018 3/8/2018 0.000000 0.00 772.50 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 876030107 20180308P000170 3,077.000 TAPESTRY INC CASH DIVIDEND       033% 3/8/2018 3/8/2018 4/2/2018 0.000000 0.00 1,038.49 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 87612E106 20180220P000090 6,568.000 TARGET CORP CASH DIVIDEND       062% 2/20/2018 2/20/2018 3/10/2018 0.000000 0.00 4,072.16 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 87612G101 20180131P000090 2,192.000 TARGA RESOURCES CORP CASH DIVIDE.. 1/31/2018 1/31/2018 2/15/2018 0.000000 0.00 1,994.72 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 882508104 20180130P000060 2,070.000 TEXAS INSTRUMENTS INC CASH
DIVIDEN.. 1/30/2018 1/30/2018 2/12/2018 0.000000 0.00 1,283.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 883203101 20180309P000070 2,810.000 TEXTRON INC CASH DIVIDEND       002% 3/9/2018 3/9/2018 4/1/2018 0.000000 0.00 56.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 883556102 20180314P000190 1,654.000 THERMO FISHER SCIENTIFIC INC CASH
DI.. 3/14/2018 3/14/2018 4/16/2018 0.000000 0.00 281.18 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 88579Y101 20180215P000100 980.000 3M CO CASH DIVIDEND       136% 2/15/2018 2/15/2018 3/12/2018 0.000000 0.00 1,332.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 886547108 20180319P000020 5,434.000 TIFFANY & CO CASH DIVIDEND       050% 3/19/2018 3/19/2018 4/10/2018 0.000000 0.00 2,717.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 887317303 20180109P000080 2,054.000 TIME WARNER INC CASH DIVIDEND
04.. 1/9/2018 1/9/2018 2/1/2018 0.000000 0.00 826.74 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 891027104 20180104P000070 3,588.000 TORCHMARK CORP CASH DIVIDEND
0.. 1/4/2018 1/4/2018 2/1/2018 0.000000 0.00 538.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 891906109 20180321P000040 7,025.000 TOTAL SYSTEM SERVICES INC CASH
DIVI.. 3/21/2018 3/21/2018 4/2/2018 0.000000 0.00 913.25 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 892356106 20180223P000060 1,095.000 TRACTOR SUPPLY CO CASH DIVIDEND
.. 2/23/2018 2/23/2018 3/13/2018 0.000000 0.00 295.65 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 89417E109 20180308P000180 1,582.000 TRAVELERS COS INC/THE CASH
DIVIDEN.. 3/8/2018 3/8/2018 3/30/2018 0.000000 0.00 1,139.04 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 90130A101 20180313P000050 2,776.000 TWENTY-FIRST CENTURY FOX INC CASH
.. 3/13/2018 3/13/2018 4/18/2018 0.000000 0.00 499.68 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 902494103 20180228P000150 6,374.000 TYSON FOODS INC CASH DIVIDEND
03.. 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 1,912.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 902653104 20180109P000090 9,109.000 UDR INC CASH DIVIDEND       031% 1/9/2018 1/9/2018 1/31/2018 0.000000 0.00 2,823.79 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 902973304 20180328P000240 5,369.000 US BANCORP CASH DIVIDEND       030% 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 1,610.70 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 907818108 20180227P000130 2,199.000 UNION PACIFIC CORP CASH DIVIDEND
.. 2/27/2018 2/27/2018 3/30/2018 0.000000 0.00 1,605.27 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 911312106 20180216P000090 1,078.000 UNITED PARCEL SERVICE INC CASH
DIVI.. 2/16/2018 2/16/2018 3/7/2018 0.000000 0.00 980.98 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 913017109 20180215P000110 684.000 UNITED TECHNOLOGIES CORP CASH
DIVI.. 2/15/2018 2/15/2018 3/10/2018 0.000000 0.00 478.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 91324P102 20180308P000190 2,137.000 UNITEDHEALTH GROUP INC CASH
DIVIDE.. 3/8/2018 3/8/2018 3/20/2018 0.000000 0.00 1,602.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 913903100 20180228P000160 2,946.000 UNIVERSAL HEALTH SERVICES INC
CASH.. 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 294.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 91529Y106 20180126P000010 6,149.000 UNUM GROUP CASH DIVIDEND       023% 1/26/2018 1/26/2018 2/16/2018 0.000000 0.00 1,414.27 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 918204108 20180308P000200 1,233.000 VF CORP CASH DIVIDEND       046% 3/8/2018 3/8/2018 3/19/2018 0.000000 0.00 567.18 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 91913Y100 20180212P000020 6,432.000 VALERO ENERGY CORP CASH DIVIDEND
.. 2/12/2018 2/12/2018 3/6/2018 0.000000 0.00 5,145.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 92276F100 20180329P000100 1,747.000 VENTAS INC CASH DIVIDEND       079% 3/29/2018 3/29/2018 4/12/2018 0.000000 0.00 1,380.13 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 92339V100 20180328P000250 34,680.000 VEREIT INC CASH DIVIDEND       013% 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 4,768.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 92343V104 20180109P000100 2,719.000 VERIZON COMMUNICATIONS INC CASH
DI.. 1/9/2018 1/9/2018 2/1/2018 0.000000 0.00 1,604.21 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 92826C839 20180215P000120 2,121.000 VISA INC CASH DIVIDEND       021% 2/15/2018 2/15/2018 3/6/2018 0.000000 0.00 445.41 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 929042109 20180126P000020 1,925.000 VORNADO REALTY TRUST CASH
DIVIDEN.. 1/26/2018 1/26/2018 2/15/2018 0.000000 0.00 1,212.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 929160109 20180222P000140 2,797.000 VULCAN MATERIALS CO CASH DIVIDEND
.. 2/22/2018 2/22/2018 3/9/2018 0.000000 0.00 783.16 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 92939U106 20180213P000040 12,642.000 WEC ENERGY GROUP INC CASH
DIVIDEN.. 2/13/2018 2/13/2018 3/1/2018 0.000000 0.00 6,984.71 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 931142103 20180308P000210 9,430.000 WALMART INC CASH DIVIDEND       052% 3/8/2018 3/8/2018 4/2/2018 0.000000 0.00 4,903.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 931427108 20180214P000140 3,237.000 WALGREENS BOOTS ALLIANCE INC
CASH.. 2/14/2018 2/14/2018 3/12/2018 0.000000 0.00 1,294.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 94106L109 20180308P000220 4,996.000 WASTE MANAGEMENT INC CASH
DIVIDEN.. 3/8/2018 3/8/2018 3/23/2018 0.000000 0.00 2,323.14 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 949746101 20180201P000150 3,839.000 WELLS FARGO & CO CASH DIVIDEND
.. 2/1/2018 2/1/2018 3/1/2018 0.000000 0.00 1,497.21 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 95040Q104 20180212P000030 2,358.000 WELLTOWER INC CASH DIVIDEND       0.. 2/12/2018 2/12/2018 2/21/2018 0.000000 0.00 2,051.46 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 95709T100 20180308P000230 6,468.000 WESTAR ENERGY INC CASH DIVIDEND
.. 3/8/2018 3/8/2018 4/2/2018 0.000000 0.00 2,587.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 958102105 20180328P000260 4,074.000 WESTERN DIGITAL CORP CASH
DIVIDEND.. 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 2,037.00 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 959802109 20180315P000080 4,059.000 WESTERN UNION CO/THE CASH
DIVIDEN.. 3/15/2018 3/15/2018 3/30/2018 0.000000 0.00 771.21 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 96145D105 20180215P000130 4,064.000 WESTROCK CO CASH DIVIDEND       043% 2/15/2018 2/15/2018 2/26/2018 0.000000 0.00 1,747.52 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 962166104 20180301P000120 2,137.000 WEYERHAEUSER CO CASH DIVIDEND
.. 3/1/2018 3/1/2018 3/23/2018 0.000000 0.00 683.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 963320106 20180301P000130 766.000 WHIRLPOOL CORP CASH DIVIDEND
11.. 3/1/2018 3/1/2018 3/15/2018 0.000000 0.00 842.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 98310W108 20180314P000200 1,946.000 WYNDHAM WORLDWIDE CORP CASH
DIVI.. 3/14/2018 3/14/2018 3/30/2018 0.000000 0.00 1,284.36 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 983134107 20180214P000150 1,615.000 WYNN RESORTS LTD CASH DIVIDEND
.. 2/14/2018 2/14/2018 2/27/2018 0.000000 0.00 807.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 98389B100 20180314P000210 18,262.000 XCEL ENERGY INC CASH DIVIDEND
03.. 3/14/2018 3/14/2018 4/20/2018 0.000000 0.00 6,939.56 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 983919101 20180206P000060 3,295.000 XILINX INC CASH DIVIDEND       035% 2/6/2018 2/6/2018 2/22/2018 0.000000 0.00 1,153.25 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 98419M100 20180214P000160 5,473.000 XYLEM INC/NY CASH DIVIDEND       021% 2/14/2018 2/14/2018 3/15/2018 0.000000 0.00 1,149.33 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 988498101 20180213P000050 4,319.000 YUM! BRANDS INC CASH DIVIDEND
03.. 2/13/2018 2/13/2018 3/9/2018 0.000000 0.00 1,554.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 98956P102 20180328P000270 3,251.000 ZIMMER BIOMET HOLDINGS INC CASH DI.. 3/28/2018 3/28/2018 4/30/2018 0.000000 0.00 780.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 989701107 20180214P000170 4,016.000 ZIONS BANCORPORATION CASH
DIVIDEN.. 2/14/2018 2/14/2018 2/22/2018 0.000000 0.00 803.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA 98978V103 20180118P000040 7,824.000 ZOETIS INC CASH DIVIDEND       012% 1/18/2018 1/18/2018 3/1/2018 0.000000 0.00 985.82 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G0177J108 20180227P000010 1,197.000 ALLERGAN PLC CASH DIVIDEND       072% 2/27/2018 2/27/2018 3/28/2018 0.000000 0.00 861.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G02602103 20180328P000010 4,982.000 AMDOCS LTD CASH DIVIDEND       025% 3/28/2018 3/28/2018 4/20/2018 0.000000 0.00 1,245.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G0408V102 20180131P000010 2,537.000 AON PLC CASH DIVIDEND       036% 1/31/2018 1/31/2018 2/15/2018 0.000000 0.00 913.32 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G16962105 20180215P000010 6,213.000 BUNGE LTD CASH DIVIDEND       046% 2/15/2018 2/15/2018 3/2/2018 0.000000 0.00 2,857.98 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G29183103 20180309P000010 1,893.000 EATON CORP PLC CASH DIVIDEND
06.. 3/9/2018 3/9/2018 3/23/2018 0.000000 0.00 1,249.38 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G3223R108 20180306P000010 2,170.000 EVEREST RE GROUP LTD CASH DIVIDEN.. 3/6/2018 3/6/2018 3/21/2018 0.000000 0.00 2,821.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G47791101 20180308P000010 2,750.000 INGERSOLL-RAND PLC CASH DIVIDEND
.. 3/8/2018 3/8/2018 3/30/2018 0.000000 0.00 1,237.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G491BT108 20180214P000010 4,556.000 INVESCO LTD CASH DIVIDEND       029% 2/14/2018 2/14/2018 3/2/2018 0.000000 0.00 1,321.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G5960L103 20180322P000010 2,878.000 MEDTRONIC PLC CASH DIVIDEND
046% 3/22/2018 3/22/2018 4/13/2018 0.000000 0.00 1,323.88 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G5960L103 20180322S000341 306.. 1,208.000 MEDTRONIC PLC LATE POSTING
DIVIDEN.. 3/22/2018 3/22/2018 4/13/2018 0.000000 0.00 555.68 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G6095L109 20180202P000010 797.000 APTIV PLC CASH DIVIDEND       022% 2/2/2018 2/2/2018 2/14/2018 0.000000 0.00 175.34 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G6095L109 20180214A000330 797.000 APTIV PLC 2/2/2018 2/2/2018 2/14/2018 0.000000 0.00 7.92 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G6518L108 20180306P000020 4,143.000 NIELSEN HOLDINGS PLC CASH DIVIDEND
.. 3/6/2018 3/6/2018 3/21/2018 0.000000 0.00 1,408.62 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G7945M107 20180320P000010 3,206.000 SEAGATE TECHNOLOGY PLC CASH
DIVID.. 3/20/2018 3/20/2018 4/4/2018 0.000000 0.00 2,019.78 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G7S00T104 20180125P000010 2,991.000 PENTAIR PLC CASH DIVIDEND       035% 1/25/2018 1/25/2018 2/9/2018 0.000000 0.00 1,046.85 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G96629103 20180328P000020 2,468.000 WILLIS TOWERS WATSON PLC CASH
DIVI.. 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 1,480.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G97822103 20180301P000010 2,638.000 PERRIGO CO PLC CASH DIVIDEND
019.. 3/1/2018 3/1/2018 3/20/2018 0.000000 0.00 501.22 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA G98294104 20180314P000010 9,675.000 XL GROUP LTD CASH DIVIDEND       022% 3/14/2018 3/14/2018 4/2/2018 0.000000 0.00 2,128.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA H1467J104 20180328P000030 2,529.000 CHUBB LTD CASH DIVIDEND       071% 3/28/2018 3/28/2018 4/20/2018 0.000000 0.00 1,795.59 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA H84989104 20180222P000010 2,895.000 TE CONNECTIVITY LTD CASH DIVIDEND
.. 2/22/2018 2/22/2018 3/9/2018 0.000000 0.00 1,158.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA V7780T103 20180306P000030 3,772.000 ROYAL CARIBBEAN CRUISES LTD CASH
D.. 3/6/2018 3/6/2018 4/5/2018 0.000000 0.00 2,263.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DA Y09827109 20180321P000010 292.000 BROADCOM LTD CASH DIVIDEND
175% 3/21/2018 3/21/2018 3/29/2018 0.000000 0.00 511.00 0.00

DIVIDENDS 1,784,094.000 645,286.34 645,286.34 0.00

U.S. DOLLAR 1,784,094.000 645,286.34 645,286.34 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 001055102 20180301S000300 2,667.000 AFLAC INC 3/1/2018 2/20/2018 3/1/2018 0.000000 1,386.84 1,386.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 00206R102 20180201S000040 10,155.000 AT&T INC 2/1/2018 1/9/2018 2/1/2018 0.000000 5,077.50 5,077.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 002824100 20180215S000210 7,949.000 ABBOTT LABORATORIES 2/15/2018 1/11/2018 2/15/2018 0.000000 2,225.72 2,225.72 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 00287Y109 20180215S000180 1,433.000 ABBVIE INC 2/15/2018 1/11/2018 2/15/2018 0.000000 1,017.43 1,017.43 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 00751Y106 20180105S000040 980.000 ADVANCE AUTO PARTS INC 1/5/2018 12/21/2017 1/5/2018 0.000000 58.80 58.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 00751Y106 20180105S000050 5.000 ADVANCE AUTO PARTS INC 1/5/2018 12/21/2017 1/5/2018 0.000000 0.30 0.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 00817Y108 20180126S000070 5,514.000 AETNA INC 1/26/2018 1/10/2018 1/26/2018 0.000000 2,757.00 2,757.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 008252108 20180223S000100 1,091.000 AFFILIATED MANAGERS GROUP INC 2/23/2018 2/7/2018 2/23/2018 0.000000 327.30 327.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 00846U101 20180124S000040 4,415.000 AGILENT TECHNOLOGIES INC 1/24/2018 12/29/2017 1/24/2018 0.000000 657.84 657.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 009158106 20180212S000040 645.000 AIR PRODUCTS & CHEMICALS INC 2/12/2018 12/29/2017 2/12/2018 0.000000 612.75 612.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 011659109 20180308S000270 1,828.000 ALASKA AIR GROUP INC 3/8/2018 2/16/2018 3/8/2018 0.000000 584.96 584.96 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 011659109 20180308S000280 65.000 ALASKA AIR GROUP INC 3/8/2018 2/16/2018 3/8/2018 0.000000 20.80 20.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 012653101 20180102S000170 2,140.000 ALBEMARLE CORP 1/2/2018 12/14/2017 1/2/2018 0.000000 684.80 684.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 015271109 20180116S000060 1,930.000 ALEXANDRIA REAL ESTATE EQUITIE 1/16/2018 12/28/2017 1/15/2018 0.000000 1,737.00 1,737.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 017175100 20180315S000440 574.000 ALLEGHANY CORP 3/15/2018 3/2/2018 3/15/2018 0.000000 5,740.00 5,740.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 018581108 20180320S000070 533.000 ALLIANCE DATA SYSTEMS CORP 3/20/2018 2/13/2018 3/20/2018 0.000000 303.81 303.81 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 018802108 20180215S000330 14,600.000 ALLIANT ENERGY CORP 2/15/2018 1/30/2018 2/15/2018 0.000000 4,891.00 4,891.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 020002101 20180102S000110 4,889.000 ALLSTATE CORP/THE 1/2/2018 11/29/2017 1/2/2018 0.000000 1,808.93 1,808.93 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 02005N100 20180215S000220 18,028.000 ALLY FINANCIAL INC 2/15/2018 1/31/2018 2/15/2018 0.000000 2,343.64 2,343.64 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 02209S103 20180110S000080 5,176.000 ALTRIA GROUP INC 1/10/2018 12/20/2017 1/10/2018 0.000000 3,416.16 3,416.16 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 023608102 20180329S000120 10,322.000 AMEREN CORP 3/29/2018 3/13/2018 3/29/2018 0.000000 4,722.32 4,722.32 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 025537101 20180309S000120 7,083.000 AMERICAN ELECTRIC POWER CO INC 3/9/2018 2/8/2018 3/9/2018 0.000000 4,391.46 4,391.46 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 025816109 20180209S000080 4,020.000 AMERICAN EXPRESS CO 2/9/2018 1/4/2018 2/9/2018 0.000000 1,407.00 1,407.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 026874784 20180329S000150 5,285.000 AMERICAN INTERNATIONAL GROUP I 3/29/2018 3/14/2018 3/29/2018 0.000000 1,691.20 1,691.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 03027X100 20180116S000160 1,458.000 AMERICAN TOWER CORP 1/16/2018 12/27/2017 1/16/2018 0.000000 1,020.60 1,020.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 030420103 20180301S000140 6,694.000 AMERICAN WATER WORKS CO INC 3/1/2018 2/6/2018 3/1/2018 0.000000 2,778.01 2,778.01 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 03076C106 20180228S000190 1,185.000 AMERIPRISE FINANCIAL INC 2/28/2018 2/15/2018 2/28/2018 0.000000 983.55 983.55 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 031100100 20180329S000110 4,315.000 AMETEK INC 3/29/2018 3/15/2018 3/29/2018 0.000000 604.10 604.10 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 031162100 20180308S000300 792.000 AMGEN INC 3/8/2018 2/14/2018 3/8/2018 0.000000 1,045.44 1,045.44 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 032095101 20180110S000020 3,948.000 AMPHENOL CORP 1/10/2018 12/15/2017 1/10/2018 0.000000 750.12 750.12 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 032654105 20180320S000050 919.000 ANALOG DEVICES INC 3/20/2018 3/8/2018 3/20/2018 0.000000 441.12 441.12 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 03349M105 20180315S000410 4,019.000 ANDEAVOR 3/15/2018 2/27/2018 3/15/2018 0.000000 2,371.21 2,371.21 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 035710409 20180131S000130 81,121.000 ANNALY CAPITAL MANAGEMENT INC 1/31/2018 12/28/2017 1/31/2018 0.000000 24,336.30 24,336.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 036752103 20180323S002490 4,241.000 ANTHEM INC 3/23/2018 3/8/2018 3/23/2018 0.000000 3,180.75 3,180.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 037833100 20180215S000260 1,018.000 APPLE INC 2/15/2018 2/9/2018 2/15/2018 0.000000 641.34 641.34 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 038222105 20180314S000230 1,552.000 APPLIED MATERIALS INC 3/14/2018 2/20/2018 3/14/2018 0.000000 155.20 155.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 03965L100 20180226S000040 7,808.000 ARCONIC INC 2/26/2018 2/1/2018 2/25/2018 0.000000 468.48 468.48 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 052800109 20180308S000250 3,214.000 AUTOLIV INC 3/8/2018 2/21/2018 3/8/2018 0.000000 1,928.40 1,928.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 053015103 20180102S000080 1,718.000 AUTOMATIC DATA PROCESSING INC 1/2/2018 12/7/2017 1/1/2018 0.000000 1,082.34 1,082.34 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 053484101 20180116S000140 1,138.000 AVALONBAY COMMUNITIES INC 1/16/2018 12/28/2017 1/16/2018 0.000000 1,615.96 1,615.96 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 054937107 20180301S000200 7,738.000 BB&T CORP 3/1/2018 2/8/2018 3/1/2018 0.000000 2,553.54 2,553.54 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 054937107 20180320S000040 7,473.000 BB&T CORP 3/20/2018 3/5/2018 3/20/2018 0.000000 336.29 336.29 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 05722G100 20180216S000110 2,917.000 BAKER HUGHES A GE CO 2/16/2018 2/2/2018 2/16/2018 0.000000 525.06 525.06 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 058498106 20180315S000430 7,127.000 BALL CORP 3/15/2018 2/28/2018 3/15/2018 0.000000 712.70 712.70 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 064058100 20180209S000130 7,299.000 BANK OF NEW YORK MELLON CORP/T 2/9/2018 1/29/2018 2/9/2018 0.000000 1,751.76 1,751.76 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 071813109 20180102S000160 10,316.000 BAXTER INTERNATIONAL INC 1/2/2018 11/30/2017 1/2/2018 0.000000 1,650.56 1,650.56 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 09247X101 20180322S000040 298.000 BLACKROCK INC 3/22/2018 3/6/2018 3/22/2018 0.000000 858.24 858.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 097023105 20180302S000170 1,236.000 BOEING CO/THE 3/2/2018 2/8/2018 3/2/2018 0.000000 2,113.56 2,113.56 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 099724106 20180315S000260 5,451.000 BORGWARNER INC 3/15/2018 2/28/2018 3/15/2018 0.000000 926.67 926.67 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 101121101 20180130S000070 594.000 BOSTON PROPERTIES INC 1/30/2018 12/28/2017 1/30/2018 0.000000 475.20 475.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 11133T103 20180103S000030 1,992.000 BROADRIDGE FINANCIAL SOLUTIONS 1/3/2018 12/14/2017 1/3/2018 0.000000 727.08 727.08 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 115637209 20180102S000210 3,979.000 BROWN-FORMAN CORP 1/2/2018 12/6/2017 1/2/2018 0.000000 785.85 785.85 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 124857202 20180102S000100 1,725.000 CBS CORP 1/2/2018 12/8/2017 1/1/2018 0.000000 310.50 310.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 12503M108 20180316S000100 2,082.000 CBOE GLOBAL MARKETS INC 3/16/2018 3/1/2018 3/16/2018 0.000000 562.14 562.14 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 12508E101 20180329S000230 1,923.000 CDK GLOBAL INC 3/29/2018 2/28/2018 3/29/2018 0.000000 288.45 288.45 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 12514G108 20180312S000130 1,714.000 CDW CORP/DE 3/12/2018 2/23/2018 3/12/2018 0.000000 359.94 359.94 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 125581801 20180223S000070 5,842.000 CIT GROUP INC 2/23/2018 2/8/2018 2/23/2018 0.000000 934.72 934.72 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 12572Q105 20180116A000350 0.000 CME GROUP INC 1/16/2018 12/27/2017 1/16/2018 0.000000 20,877.50 20,877.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 12572Q105 20180326S000020 5,899.000 CME GROUP INC 3/26/2018 3/8/2018 3/26/2018 0.000000 4,129.30 4,129.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 125896100 20180228S000200 14,728.000 CMS ENERGY CORP 2/28/2018 2/15/2018 2/28/2018 0.000000 5,265.26 5,265.26 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 126408103 20180315S000160 3,054.000 CSX CORP 3/15/2018 2/28/2018 3/15/2018 0.000000 671.88 671.88 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 126650100 20180202S000070 3,878.000 CVS HEALTH CORP 2/2/2018 1/23/2018 2/2/2018 0.000000 1,939.00 1,939.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 12673P105 20180313S000080 6,698.000 CA INC 3/13/2018 2/21/2018 3/13/2018 0.000000 1,707.99 1,707.99 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 127097103 20180207S000050 5,158.000 CABOT OIL & GAS CORP 2/7/2018 1/23/2018 2/7/2018 0.000000 309.48 309.48 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 134429109 20180129S000030 6,650.000 CAMPBELL SOUP CO 1/29/2018 1/9/2018 1/29/2018 0.000000 2,327.50 2,327.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 14040H105 20180223S000110 1,082.000 CAPITAL ONE FINANCIAL CORP 2/23/2018 2/9/2018 2/23/2018 0.000000 432.80 432.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 14149Y108 20180116S000070 2,112.000 CARDINAL HEALTH INC 1/16/2018 12/29/2017 1/15/2018 0.000000 976.59 976.59 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 143658300 20180316S000080 5,202.000 CARNIVAL CORP 3/16/2018 2/22/2018 3/16/2018 0.000000 2,340.90 2,340.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 149123101 20180220S000110 678.000 CATERPILLAR INC 2/20/2018 1/19/2018 2/20/2018 0.000000 528.84 528.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 150870103 20180302S000180 2,823.000 CELANESE CORP 3/2/2018 2/16/2018 3/2/2018 0.000000 1,298.58 1,298.58 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 15189T107 20180308S000240 20,057.000 CENTERPOINT ENERGY INC 3/8/2018 2/14/2018 3/8/2018 0.000000 5,565.82 5,565.82 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 156700106 20180316S000140 8,461.000 CENTURYLINK INC 3/16/2018 3/2/2018 3/16/2018 0.000000 4,568.94 4,568.94 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 166764100 20180312S000100 1,329.000 CHEVRON CORP 3/12/2018 2/15/2018 3/12/2018 0.000000 1,488.48 1,488.48 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 171340102 20180301S000340 3,129.000 CHURCH & DWIGHT CO INC 3/1/2018 2/14/2018 3/1/2018 0.000000 680.56 680.56 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 171340102 20180301S000360 2,449.000 CHURCH & DWIGHT CO INC 3/1/2018 2/14/2018 3/1/2018 0.000000 532.66 532.66 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 171798101 20180301S000150 994.000 CIMAREX ENERGY CO 3/1/2018 2/14/2018 3/1/2018 0.000000 79.52 79.52 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 172062101 20180116S000090 4,397.000 CINCINNATI FINANCIAL CORP 1/16/2018 12/19/2017 1/16/2018 0.000000 2,198.50 2,198.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 17275R102 20180124S000060 5,236.000 CISCO SYSTEMS INC 1/24/2018 1/4/2018 1/24/2018 0.000000 1,518.44 1,518.44 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 172967424 20180223S000130 2,380.000 CITIGROUP INC 2/23/2018 2/2/2018 2/23/2018 0.000000 761.60 761.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 174610105 20180215S000300 17,541.000 CITIZENS FINANCIAL GROUP INC 2/15/2018 1/31/2018 2/15/2018 0.000000 3,859.02 3,859.02 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 189054109 20180209S000090 3,881.000 CLOROX CO/THE 2/9/2018 1/23/2018 2/9/2018 0.000000 3,260.04 3,260.04 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 192446102 20180228S000210 1,594.000 COGNIZANT TECHNOLOGY SOLUTIONS 2/28/2018 2/21/2018 2/28/2018 0.000000 318.80 318.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 194162103 20180215S000340 1,371.000 COLGATE-PALMOLIVE CO 2/15/2018 1/22/2018 2/15/2018 0.000000 548.40 548.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 20030N101 20180124S000050 8,239.000 COMCAST CORP 1/24/2018 1/2/2018 1/24/2018 0.000000 1,297.64 1,297.64 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 200340107 20180102S000250 8,599.000 COMERICA INC 1/2/2018 12/14/2017 1/1/2018 0.000000 2,579.70 2,579.70 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 205887102 20180301S000230 8,795.000 CONAGRA BRANDS INC 3/1/2018 1/29/2018 3/1/2018 0.000000 1,868.94 1,868.94 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 20825C104 20180301S000290 2,516.000 CONOCOPHILLIPS 3/1/2018 2/9/2018 3/1/2018 0.000000 717.06 717.06 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 209115104 20180315S000090 10,065.000 CONSOLIDATED EDISON INC 3/15/2018 2/13/2018 3/15/2018 0.000000 7,196.48 7,196.48 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 21036P108 20180223S000090 2,408.000 CONSTELLATION BRANDS INC 2/23/2018 2/8/2018 2/23/2018 0.000000 1,252.16 1,252.16 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 216648402 20180209S000160 2,593.000 COOPER COS INC/THE 2/9/2018 1/22/2018 2/9/2018 0.000000 77.79 77.79 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 219350105 20180329S000170 8,341.000 CORNING INC 3/29/2018 2/27/2018 3/29/2018 0.000000 1,501.38 1,501.38 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 22160K105 20180302S000160 652.000 COSTCO WHOLESALE CORP 3/2/2018 2/15/2018 3/2/2018 0.000000 326.00 326.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 222070203 20180315S000320 3,850.000 COTY INC 3/15/2018 2/27/2018 3/15/2018 0.000000 481.25 481.25 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DVC 222070203 20180315S000320 -3,850.000 COTY INC 3/15/2018 2/27/2018 3/15/2018 0.000000 -481.25 -481.25 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 222070203 20180315S000360 321.000 COTY INC 3/15/2018 2/27/2018 3/15/2018 0.000000 40.13 40.13 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DVC 222070203 20180315S000360 -321.000 COTY INC 3/15/2018 2/27/2018 3/15/2018 0.000000 -40.13 -40.13 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 231021106 20180308S000310 1,547.000 CUMMINS INC 3/8/2018 2/22/2018 3/8/2018 0.000000 1,670.76 1,670.76 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 23331A109 20180309S000190 7,673.000 DR HORTON INC 3/9/2018 2/22/2018 3/9/2018 0.000000 959.13 959.13 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 233331107 20180116S000030 6,913.000 DTE ENERGY CO 1/16/2018 12/15/2017 1/15/2018 0.000000 6,100.72 6,100.72 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 235851102 20180126S000050 4,160.000 DANAHER CORP 1/26/2018 12/28/2017 1/26/2018 0.000000 582.40 582.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 237194105 20180201S000080 4,841.000 DARDEN RESTAURANTS INC 2/1/2018 1/9/2018 2/1/2018 0.000000 3,049.83 3,049.83 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 244199105 20180201S000060 1,721.000 DEERE & CO 2/1/2018 12/28/2017 2/1/2018 0.000000 1,032.60 1,032.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 247361702 20180316S000090 2,841.000 DELTA AIR LINES INC 3/16/2018 2/22/2018 3/16/2018 0.000000 866.51 866.51 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 24906P109 20180112S000040 3,364.000 DENTSPLY SIRONA INC 1/12/2018 12/28/2017 1/12/2018 0.000000 294.35 294.35 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 253868103 20180112S000060 5,176.000 DIGITAL REALTY TRUST INC 1/12/2018 12/14/2017 1/12/2018 0.000000 4,813.68 4,813.68 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 254687106 20180111S000090 2,580.000 WALT DISNEY CO/THE 1/11/2018 12/8/2017 1/11/2018 0.000000 2,167.20 2,167.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 254709108 20180308S000260 3,545.000 DISCOVER FINANCIAL SERVICES 3/8/2018 2/21/2018 3/8/2018 0.000000 1,240.75 1,240.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 25746U109 20180320S000060 1,877.000 DOMINION ENERGY INC 3/20/2018 3/1/2018 3/20/2018 0.000000 1,567.30 1,567.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 260003108 20180315S000180 2,487.000 DOVER CORP 3/15/2018 2/27/2018 3/15/2018 0.000000 1,168.89 1,168.89 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 26078J100 20180315S000280 5,801.000 DOWDUPONT INC 3/15/2018 2/27/2018 3/15/2018 0.000000 2,204.38 2,204.38 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 26138E109 20180104S000080 3,666.000 DR PEPPER SNAPPLE GROUP INC 1/4/2018 12/13/2017 1/4/2018 0.000000 2,126.28 2,126.28 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 264411505 20180228S000180 11,967.000 DUKE REALTY CORP 2/28/2018 2/14/2018 2/28/2018 0.000000 2,393.40 2,393.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 26441C204 20180316S000070 7,584.000 DUKE ENERGY CORP 3/16/2018 2/15/2018 3/16/2018 0.000000 6,749.76 6,749.76 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 26875P101 20180131S000160 1,694.000 EOG RESOURCES INC 1/31/2018 1/16/2018 1/31/2018 0.000000 283.75 283.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 26884L109 20180301S000180 5,307.000 EQT CORP 3/1/2018 2/13/2018 3/1/2018 0.000000 159.21 159.21 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 277432100 20180105S000010 2,900.000 EASTMAN CHEMICAL CO 1/5/2018 12/15/2017 1/5/2018 0.000000 1,624.00 1,624.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 278865100 20180116S000240 658.000 ECOLAB INC 1/16/2018 12/18/2017 1/16/2018 0.000000 269.78 269.78 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 281020107 20180131S000100 8,566.000 EDISON INTERNATIONAL 1/31/2018 12/28/2017 1/31/2018 0.000000 5,182.43 5,182.43 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 291011104 20180309S000150 2,270.000 EMERSON ELECTRIC CO 3/9/2018 2/15/2018 3/9/2018 0.000000 1,100.95 1,100.95 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 29364G103 20180301S000330 5,955.000 ENTERGY CORP 3/1/2018 2/7/2018 3/1/2018 0.000000 5,299.95 5,299.95 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 29444U700 20180321S000100 686.000 EQUINIX INC 3/21/2018 2/23/2018 3/21/2018 0.000000 1,564.08 1,564.08 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 29476L107 20180112S000010 2,514.000 EQUITY RESIDENTIAL 1/12/2018 12/29/2017 1/12/2018 0.000000 1,266.43 1,266.43 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 297178105 20180116S000170 2,412.000 ESSEX PROPERTY TRUST INC 1/16/2018 12/28/2017 1/16/2018 0.000000 4,221.00 4,221.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 30161N101 20180309S000090 13,981.000 EXELON CORP 3/9/2018 2/14/2018 3/9/2018 0.000000 4,823.45 4,823.45 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 30212P303 20180328S000300 726.000 EXPEDIA GROUP INC 3/28/2018 3/7/2018 3/28/2018 0.000000 217.80 217.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 30225T102 20180329S000140 3,368.000 EXTRA SPACE STORAGE INC 3/29/2018 3/14/2018 3/29/2018 0.000000 2,627.04 2,627.04 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 30231G102 20180309S000170 4,493.000 EXXON MOBIL CORP 3/9/2018 2/9/2018 3/9/2018 0.000000 3,459.61 3,459.61 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 302491303 20180118S000050 1,861.000 FMC CORP 1/18/2018 12/28/2017 1/18/2018 0.000000 307.07 307.07 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 311900104 20180227S000140 2,229.000 FASTENAL CO 2/27/2018 1/30/2018 2/27/2018 0.000000 824.73 824.73 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 313747206 20180116S000080 1,494.000 FEDERAL REALTY INVESTMENT TRUS 1/16/2018 12/29/2017 1/16/2018 0.000000 1,494.00 1,494.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 31428X106 20180102S000230 1,183.000 FEDEX CORP 1/2/2018 12/8/2017 1/2/2018 0.000000 591.50 591.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 316773100 20180116S000200 14,982.000 FIFTH THIRD BANCORP 1/16/2018 12/28/2017 1/16/2018 0.000000 2,397.12 2,397.12 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 33616C100 20180208S000120 7,253.000 FIRST REPUBLIC BANK/CA 2/8/2018 1/24/2018 2/8/2018 0.000000 1,233.01 1,233.01 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 337932107 20180301S000320 12,595.000 FIRSTENERGY CORP 3/1/2018 2/6/2018 3/1/2018 0.000000 4,534.20 4,534.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 343412102 20180103S000010 2,615.000 FLUOR CORP 1/3/2018 12/4/2017 1/3/2018 0.000000 549.15 549.15 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 344849104 20180202S000060 4,609.000 FOOT LOCKER INC 2/2/2018 1/18/2018 2/2/2018 0.000000 1,428.79 1,428.79 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 34959J108 20180329S000190 1,603.000 FORTIVE CORP 3/29/2018 2/22/2018 3/29/2018 0.000000 112.21 112.21 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 34964C106 20180314S000240 1,267.000 FORTUNE BRANDS HOME & SECURITY 3/14/2018 2/22/2018 3/14/2018 0.000000 253.40 253.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 354613101 20180110S000060 3,677.000 FRANKLIN RESOURCES INC 1/10/2018 12/22/2017 1/10/2018 0.000000 845.71 845.71 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 36174X101 20180105S000030 8,607.000 GGP INC 1/5/2018 12/14/2017 1/5/2018 0.000000 1,893.54 1,893.54 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 363576109 20180316S000060 7,641.000 ARTHUR J GALLAGHER & CO 3/16/2018 3/1/2018 3/16/2018 0.000000 3,132.81 3,132.81 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 369550108 20180209S000110 1,233.000 GENERAL DYNAMICS CORP 2/9/2018 1/18/2018 2/9/2018 0.000000 1,035.72 1,035.72 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 369604103 20180125S000040 6,956.000 GENERAL ELECTRIC CO 1/25/2018 12/26/2017 1/25/2018 0.000000 834.72 834.72 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 370334104 20180201S000090 1,974.000 GENERAL MILLS INC 2/1/2018 1/9/2018 2/1/2018 0.000000 967.26 967.26 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 370334104 20180201S000100 32.000 GENERAL MILLS INC 2/1/2018 1/9/2018 2/1/2018 0.000000 15.68 15.68 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 37045V100 20180323S002470 3,204.000 GENERAL MOTORS CO 3/23/2018 3/8/2018 3/23/2018 0.000000 1,217.52 1,217.52 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 372460105 20180102S000140 1,534.000 GENUINE PARTS CO 1/2/2018 12/7/2017 1/2/2018 0.000000 1,035.45 1,035.45 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 38141G104 20180329S000160 867.000 GOLDMAN SACHS GROUP INC/THE 3/29/2018 2/28/2018 3/29/2018 0.000000 650.25 650.25 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 382550101 20180301S000210 4,740.000 GOODYEAR TIRE & RUBBER CO/THE 3/1/2018 1/31/2018 3/1/2018 0.000000 663.60 663.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 384802104 20180301S000280 1,641.000 WW GRAINGER INC 3/1/2018 2/9/2018 3/1/2018 0.000000 2,100.48 2,100.48 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 40414L109 20180302S000140 6,012.000 HCP INC 3/2/2018 2/14/2018 3/2/2018 0.000000 2,224.44 2,224.44 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 40434L105 20180103S000040 6,817.000 HP INC 1/3/2018 12/12/2017 1/3/2018 0.000000 949.61 949.61 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 410345102 20180313S000090 8,163.000 HANESBRANDS INC 3/13/2018 2/16/2018 3/13/2018 0.000000 1,224.45 1,224.45 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 410345102 20180313S000120 290.000 HANESBRANDS INC 3/13/2018 2/16/2018 3/13/2018 0.000000 43.50 43.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 413875105 20180321S000070 3,275.000 HARRIS CORP 3/21/2018 3/7/2018 3/21/2018 0.000000 1,866.75 1,866.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 416515104 20180102S000120 6,108.000 HARTFORD FINANCIAL SERVICES GR 1/2/2018 11/30/2017 1/2/2018 0.000000 1,527.00 1,527.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 418056107 20180215S000160 125.000 HASBRO INC 2/15/2018 1/31/2018 2/15/2018 0.000000 71.25 71.25 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 418056107 20180215S000310 2,447.000 HASBRO INC 2/15/2018 1/31/2018 2/15/2018 0.000000 1,394.79 1,394.79 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 427866108 20180315S000390 3,772.000 HERSHEY CO/THE 3/15/2018 2/22/2018 3/15/2018 0.000000 2,474.43 2,474.43 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 42809H107 20180329S000240 2,874.000 HESS CORP 3/29/2018 3/16/2018 3/29/2018 0.000000 718.50 718.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 42824C109 20180103S000020 5,463.000 HEWLETT PACKARD ENTERPRISE CO 1/3/2018 12/12/2017 1/3/2018 0.000000 409.73 409.73 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 43300A203 20180329S000250 3,845.000 HILTON WORLDWIDE HOLDINGS INC 3/29/2018 3/1/2018 3/29/2018 0.000000 576.75 576.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 437076102 20180322S000060 941.000 HOME DEPOT INC/THE 3/22/2018 3/7/2018 3/22/2018 0.000000 969.23 969.23 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 438516106 20180309S000180 1,291.000 HONEYWELL INTERNATIONAL INC 3/9/2018 2/22/2018 3/9/2018 0.000000 961.80 961.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 440452100 20180215S000150 10,994.000 HORMEL FOODS CORP 2/15/2018 1/11/2018 2/15/2018 0.000000 2,061.38 2,061.38 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 44107P104 20180116A000340 0.000 HOST HOTELS & RESORTS INC 1/15/2018 12/28/2017 1/15/2018 0.000000 3,082.25 3,082.25 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 444859102 20180126S000040 2,487.000 HUMANA INC 1/26/2018 12/28/2017 1/26/2018 0.000000 994.80 994.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 445658107 20180223S000120 1,810.000 JB HUNT TRANSPORT SERVICES INC 2/23/2018 2/8/2018 2/23/2018 0.000000 434.40 434.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 446150104 20180102S000060 42,526.000 HUNTINGTON BANCSHARES INC/OH 1/2/2018 12/15/2017 1/2/2018 0.000000 4,677.86 4,677.86 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 446413106 20180309S000110 788.000 HUNTINGTON INGALLS INDUSTRIES 3/9/2018 2/22/2018 3/9/2018 0.000000 567.36 567.36 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 452308109 20180110S000040 1,053.000 ILLINOIS TOOL WORKS INC 1/10/2018 12/28/2017 1/10/2018 0.000000 821.34 821.34 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 457187102 20180125S000030 1,476.000 INGREDION INC 1/25/2018 12/29/2017 1/25/2018 0.000000 885.60 885.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 458140100 20180301S000260 2,566.000 INTEL CORP 3/1/2018 2/6/2018 3/1/2018 0.000000 769.80 769.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 45866F104 20180329S000180 8,915.000 INTERCONTINENTAL EXCHANGE INC 3/29/2018 3/14/2018 3/29/2018 0.000000 2,139.60 2,139.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 459200101 20180312S000070 1,035.000 INTERNATIONAL BUSINESS MACHINE 3/12/2018 2/8/2018 3/10/2018 0.000000 1,552.50 1,552.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 459506101 20180108S000040 2,897.000 INTERNATIONAL FLAVORS & FRAGRA 1/8/2018 12/28/2017 1/8/2018 0.000000 1,998.93 1,998.93 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 460146103 20180315S000150 1,853.000 INTERNATIONAL PAPER CO 3/15/2018 2/20/2018 3/15/2018 0.000000 880.18 880.18 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 460690100 20180315S000310 5,987.000 INTERPUBLIC GROUP OF COS INC/T 3/15/2018 2/28/2018 3/15/2018 0.000000 1,257.27 1,257.27 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 460690100 20180315S000350 66.000 INTERPUBLIC GROUP OF COS INC/T 3/15/2018 2/28/2018 3/15/2018 0.000000 13.86 13.86 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 461202103 20180118S000060 1,378.000 INTUIT INC 1/18/2018 1/9/2018 1/18/2018 0.000000 537.42 537.42 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 46625H100 20180131S000150 6,387.000 JPMORGAN CHASE & CO 1/31/2018 1/4/2018 1/31/2018 0.000000 3,576.72 3,576.72 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 478160104 20180313S000110 2,182.000 JOHNSON & JOHNSON 3/13/2018 2/26/2018 3/13/2018 0.000000 1,832.88 1,832.88 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 48203R104 20180322S000050 7,995.000 JUNIPER NETWORKS INC 3/22/2018 2/28/2018 3/22/2018 0.000000 1,439.10 1,439.10 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 482480100 20180301S000190 3,128.000 KLA-TENCOR CORP 3/1/2018 2/14/2018 3/1/2018 0.000000 1,845.52 1,845.52 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 485170302 20180117S000010 2,599.000 KANSAS CITY SOUTHERN 1/17/2018 12/28/2017 1/17/2018 0.000000 935.64 935.64 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 487836108 20180315S000270 2,977.000 KELLOGG CO 3/15/2018 3/2/2018 3/15/2018 0.000000 1,607.58 1,607.58 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 493267108 20180315S000100 28,586.000 KEYCORP 3/15/2018 2/26/2018 3/15/2018 0.000000 3,001.53 3,001.53 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 494368103 20180103S000050 778.000 KIMBERLY-CLARK CORP 1/3/2018 12/7/2017 1/3/2018 0.000000 754.66 754.66 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 49446R109 20180116S000210 8,600.000 KIMCO REALTY CORP 1/16/2018 12/29/2017 1/16/2018 0.000000 2,408.00 2,408.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 49446R109 20180116S000220 43.000 KIMCO REALTY CORP 1/16/2018 12/29/2017 1/16/2018 0.000000 12.04 12.04 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 49456B101 20180215S000250 4,603.000 KINDER MORGAN INC/DE 2/15/2018 1/30/2018 2/15/2018 0.000000 575.38 575.38 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 500754106 20180323S002480 1,395.000 KRAFT HEINZ CO/THE 3/23/2018 3/8/2018 3/23/2018 0.000000 871.88 871.88 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 501044101 20180301S000250 6,755.000 KROGER CO/THE 3/1/2018 2/14/2018 3/1/2018 0.000000 844.38 844.38 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 501797104 20180309S000140 3,033.000 L BRANDS INC 3/9/2018 2/22/2018 3/9/2018 0.000000 1,819.80 1,819.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 502413107 20180315S000190 2,615.000 L3 TECHNOLOGIES INC 3/15/2018 2/28/2018 3/15/2018 0.000000 2,092.00 2,092.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 512807108 20180110S000070 1,408.000 LAM RESEARCH CORP 1/10/2018 12/5/2017 1/10/2018 0.000000 704.00 704.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 512807108 20180328S000290 1,290.000 LAM RESEARCH CORP 3/28/2018 3/6/2018 3/28/2018 0.000000 645.00 645.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 518439104 20180315S000220 4,437.000 ESTEE LAUDER COS INC/THE 3/15/2018 2/27/2018 3/15/2018 0.000000 1,686.06 1,686.06 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 521865204 20180326S000010 1,462.000 LEAR CORP 3/26/2018 3/6/2018 3/26/2018 0.000000 1,023.40 1,023.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 526057104 20180209S000170 5,062.000 LENNAR CORP 2/9/2018 1/25/2018 2/9/2018 0.000000 202.48 202.48 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 532457108 20180309S000100 2,868.000 ELI LILLY & CO 3/9/2018 2/14/2018 3/9/2018 0.000000 1,613.25 1,613.25 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 534187109 20180201S000030 4,082.000 LINCOLN NATIONAL CORP 2/1/2018 1/9/2018 2/1/2018 0.000000 1,347.06 1,347.06 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 539830109 20180323S002460 1,293.000 LOCKHEED MARTIN CORP 3/23/2018 2/28/2018 3/23/2018 0.000000 2,586.00 2,586.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 540424108 20180313S000100 7,601.000 LOEWS CORP 3/13/2018 2/27/2018 3/13/2018 0.000000 475.06 475.06 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 552953101 20180315S000240 4,512.000 MGM RESORTS INTERNATIONAL 3/15/2018 3/8/2018 3/15/2018 0.000000 541.44 541.44 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 55354G100 20180315S000140 1,636.000 MSCI INC 3/15/2018 2/15/2018 3/15/2018 0.000000 621.68 621.68 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 554382101 20180302S000200 6,498.000 MACERICH CO/THE 3/2/2018 2/20/2018 3/2/2018 0.000000 4,808.52 4,808.52 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 55616P104 20180102S000130 11,664.000 MACY'S INC 1/2/2018 12/14/2017 1/2/2018 0.000000 4,403.16 4,403.16 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 565849106 20180312S000030 10,214.000 MARATHON OIL CORP 3/12/2018 2/20/2018 3/12/2018 0.000000 510.70 510.70 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 56585A102 20180312S000050 4,685.000 MARATHON PETROLEUM CORP 3/12/2018 2/20/2018 3/12/2018 0.000000 2,155.10 2,155.10 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 571748102 20180215S000290 3,128.000 MARSH & MCLENNAN COS INC 2/15/2018 1/30/2018 2/15/2018 0.000000 1,173.00 1,173.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 573284106 20180329S000200 1,696.000 MARTIN MARIETTA MATERIALS INC 3/29/2018 3/2/2018 3/29/2018 0.000000 746.24 746.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 574599106 20180212S000050 4,507.000 MASCO CORP 2/12/2018 1/11/2018 2/12/2018 0.000000 473.24 473.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 57636Q104 20180209S000140 1,867.000 MASTERCARD INC 2/9/2018 1/8/2018 2/9/2018 0.000000 466.75 466.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 57772K101 20180315S000250 5,434.000 MAXIM INTEGRATED PRODUCTS INC 3/15/2018 2/28/2018 3/15/2018 0.000000 2,282.28 2,282.28 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 579780206 20180116S000250 3,129.000 MCCORMICK & CO INC/MD 1/16/2018 12/28/2017 1/16/2018 0.000000 1,627.08 1,627.08 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 580135101 20180315S000230 3,207.000 MCDONALD'S CORP 3/15/2018 2/28/2018 3/15/2018 0.000000 3,239.07 3,239.07 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 58733R102 20180116S000230 506.000 MERCADOLIBRE INC 1/16/2018 12/28/2017 1/16/2018 0.000000 75.90 75.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 58933Y105 20180108S000060 5,470.000 MERCK & CO INC 1/8/2018 12/14/2017 1/8/2018 0.000000 2,625.60 2,625.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 59156R108 20180313S000070 3,221.000 METLIFE INC 3/13/2018 2/2/2018 3/13/2018 0.000000 1,288.40 1,288.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 594918104 20180308S000320 2,465.000 MICROSOFT CORP 3/8/2018 2/14/2018 3/8/2018 0.000000 1,035.30 1,035.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 595017104 20180306S000100 1,980.000 MICROCHIP TECHNOLOGY INC 3/6/2018 2/20/2018 3/6/2018 0.000000 718.74 718.74 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 59522J103 20180131S000140 2,754.000 MID-AMERICA APARTMENT COMMUNIT 1/31/2018 1/11/2018 1/31/2018 0.000000 2,540.57 2,540.57 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 60871R209 20180315S000330 3,460.000 MOLSON COORS BREWING CO 3/15/2018 3/2/2018 3/15/2018 0.000000 1,418.60 1,418.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 609207105 20180111S000060 4,232.000 MONDELEZ INTERNATIONAL INC 1/11/2018 12/28/2017 1/11/2018 0.000000 931.04 931.04 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 61166W101 20180126S000060 2,696.000 MONSANTO CO 1/26/2018 1/4/2018 1/26/2018 0.000000 1,455.84 1,455.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 615369105 20180312S000020 1,306.000 MOODY'S CORP 3/12/2018 2/16/2018 3/12/2018 0.000000 574.64 574.64 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 617446448 20180215S000270 3,513.000 MORGAN STANLEY 2/15/2018 1/30/2018 2/15/2018 0.000000 878.25 878.25 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 61945C103 20180315S000400 9,378.000 MOSAIC CO/THE 3/15/2018 2/28/2018 3/15/2018 0.000000 234.45 234.45 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 620076307 20180112S000020 5,504.000 MOTOROLA SOLUTIONS INC 1/12/2018 12/14/2017 1/12/2018 0.000000 2,862.08 2,862.08 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 64110D104 20180124S000020 8,612.000 NETAPP INC 1/24/2018 1/4/2018 1/24/2018 0.000000 1,722.40 1,722.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 651229106 20180315S000380 2,864.000 NEWELL BRANDS INC 3/15/2018 2/27/2018 3/15/2018 0.000000 658.72 658.72 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 651639106 20180322S000070 15,329.000 NEWMONT MINING CORP 3/22/2018 3/7/2018 3/22/2018 0.000000 2,146.06 2,146.06 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 65339F101 20180315S000340 4,986.000 NEXTERA ENERGY INC 3/15/2018 2/26/2018 3/15/2018 0.000000 5,534.46 5,534.46 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 654106103 20180102S000190 2,373.000 NIKE INC 1/2/2018 12/1/2017 1/2/2018 0.000000 474.60 474.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 65473P105 20180220S000160 14,330.000 NISOURCE INC 2/20/2018 2/8/2018 2/20/2018 0.000000 2,794.35 2,794.35 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 655044105 20180226S000050 4,569.000 NOBLE ENERGY INC 2/26/2018 2/9/2018 2/26/2018 0.000000 456.90 456.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 655844108 20180312S000040 2,265.000 NORFOLK SOUTHERN CORP 3/12/2018 2/1/2018 3/10/2018 0.000000 1,630.80 1,630.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 665859104 20180102S000040 5,186.000 NORTHERN TRUST CORP 1/2/2018 11/30/2017 1/1/2018 0.000000 2,178.12 2,178.12 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 666807102 20180321S000060 1,352.000 NORTHROP GRUMMAN CORP 3/21/2018 3/2/2018 3/21/2018 0.000000 1,487.20 1,487.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 670346105 20180209S000120 1,597.000 NUCOR CORP 2/9/2018 12/28/2017 2/9/2018 0.000000 606.86 606.86 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 67066G104 20180316S000120 579.000 NVIDIA CORP 3/16/2018 2/22/2018 3/16/2018 0.000000 86.85 86.85 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 674599105 20180116S000130 6,885.000 OCCIDENTAL PETROLEUM CORP 1/16/2018 12/8/2017 1/16/2018 0.000000 5,301.45 5,301.45 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 681919106 20180109S000110 972.000 OMNICOM GROUP INC 1/9/2018 12/18/2017 1/9/2018 0.000000 583.20 583.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 68389X105 20180124S000070 3,454.000 ORACLE CORP 1/24/2018 1/9/2018 1/24/2018 0.000000 656.26 656.26 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 693475105 20180205S000020 5,096.000 PNC FINANCIAL SERVICES GROUP I 2/5/2018 1/16/2018 2/5/2018 0.000000 3,822.00 3,822.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 693506107 20180312S000010 645.000 PPG INDUSTRIES INC 3/12/2018 2/15/2018 3/12/2018 0.000000 290.25 290.25 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 69351T106 20180102S000180 5,237.000 PPL CORP 1/2/2018 12/7/2017 1/2/2018 0.000000 2,068.62 2,068.62 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 693656100 20180328S000310 3,282.000 PVH CORP 3/28/2018 2/27/2018 3/28/2018 0.000000 123.08 123.08 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 693718108 20180104S000100 1,332.000 PACCAR INC 1/4/2018 12/13/2017 1/4/2018 0.000000 1,598.40 1,598.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 693718108 20180306S000090 1,380.000 PACCAR INC 3/6/2018 2/12/2018 3/6/2018 0.000000 345.00 345.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 695156109 20180112S000050 1,416.000 PACKAGING CORP OF AMERICA 1/12/2018 12/22/2017 1/12/2018 0.000000 892.08 892.08 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 701094104 20180302S000150 949.000 PARKER-HANNIFIN CORP 3/2/2018 2/8/2018 3/2/2018 0.000000 626.34 626.34 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 704326107 20180215S000200 2,967.000 PAYCHEX INC 2/15/2018 1/31/2018 2/15/2018 0.000000 1,483.50 1,483.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 713448108 20180108S000050 2,650.000 PEPSICO INC 1/8/2018 11/30/2017 1/8/2018 0.000000 2,133.25 2,133.25 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 717081103 20180301S000270 11,785.000 PFIZER INC 3/1/2018 2/1/2018 3/1/2018 0.000000 4,006.90 4,006.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 718172109 20180111S000070 2,358.000 PHILIP MORRIS INTERNATIONAL IN 1/11/2018 12/20/2017 1/11/2018 0.000000 50.46 50.46 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 718172109 20180111S000080 2,358.000 PHILIP MORRIS INTERNATIONAL IN 1/11/2018 12/20/2017 1/11/2018 0.000000 2,472.60 2,472.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 718546104 20180301S000350 903.000 PHILLIPS 66 3/1/2018 2/16/2018 3/1/2018 0.000000 632.10 632.10 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 723484101 20180301S000160 5,910.000 PINNACLE WEST CAPITAL CORP 3/1/2018 1/31/2018 3/1/2018 0.000000 4,107.45 4,107.45 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 74005P104 20180315S000200 1,790.000 PRAXAIR INC 3/15/2018 3/6/2018 3/15/2018 0.000000 1,476.75 1,476.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 74144T108 20180329S000270 1,711.000 T ROWE PRICE GROUP INC 3/29/2018 3/14/2018 3/29/2018 0.000000 1,197.70 1,197.70 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 74251V102 20180329S000130 3,737.000 PRINCIPAL FINANCIAL GROUP INC 3/29/2018 3/2/2018 3/29/2018 0.000000 1,905.87 1,905.87 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 742718109 20180215S000240 1,694.000 PROCTER & GAMBLE CO/THE 2/15/2018 1/18/2018 2/15/2018 0.000000 1,168.18 1,168.18 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 743315103 20180209S000150 8,903.000 PROGRESSIVE CORP/THE 2/9/2018 2/1/2018 2/9/2018 0.000000 10,013.20 10,013.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 74340W103 20180329S000220 4,288.000 PROLOGIS INC 3/29/2018 3/14/2018 3/29/2018 0.000000 2,058.24 2,058.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 744320102 20180315S000290 721.000 PRUDENTIAL FINANCIAL INC 3/15/2018 2/20/2018 3/15/2018 0.000000 648.90 648.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 74460D109 20180329S000210 428.000 PUBLIC STORAGE 3/29/2018 3/13/2018 3/29/2018 0.000000 856.00 856.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 747525103 20180321S000090 1,415.000 QUALCOMM INC 3/21/2018 2/27/2018 3/21/2018 0.000000 806.55 806.55 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 74834L100 20180124S000030 3,883.000 QUEST DIAGNOSTICS INC 1/24/2018 1/8/2018 1/24/2018 0.000000 1,747.35 1,747.35 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 754730109 20180117S000030 4,574.000 RAYMOND JAMES FINANCIAL INC 1/17/2018 1/2/2018 1/17/2018 0.000000 1,143.50 1,143.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 755111507 20180201S000050 2,626.000 RAYTHEON CO 2/1/2018 1/2/2018 2/1/2018 0.000000 2,094.24 2,094.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 756109104 20180112S000080 10,372.000 REALTY INCOME CORP 1/12/2018 12/29/2017 1/12/2018 0.000000 2,204.05 2,204.05 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 756109104 20180215S000280 10,208.000 REALTY INCOME CORP 2/15/2018 1/31/2018 2/15/2018 0.000000 2,235.55 2,235.55 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 756109104 20180215S000320 164.000 REALTY INCOME CORP 2/15/2018 1/31/2018 2/15/2018 0.000000 35.92 35.92 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 756109104 20180315S000370 10,016.000 REALTY INCOME CORP 3/15/2018 2/28/2018 3/15/2018 0.000000 2,193.50 2,193.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 758849103 20180302S000190 2,582.000 REGENCY CENTERS CORP 3/2/2018 2/16/2018 3/2/2018 0.000000 1,433.01 1,433.01 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 7591EP100 20180102S000050 47,354.000 REGIONS FINANCIAL CORP 1/2/2018 12/7/2017 1/2/2018 0.000000 4,261.86 4,261.86 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 760759100 20180116S000120 10,290.000 REPUBLIC SERVICES INC 1/16/2018 12/29/2017 1/16/2018 0.000000 3,550.05 3,550.05 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 761152107 20180315S000170 5,623.000 RESMED INC 3/15/2018 2/7/2018 3/15/2018 0.000000 1,968.05 1,968.05 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 773903109 20180312S000120 955.000 ROCKWELL AUTOMATION INC 3/12/2018 2/16/2018 3/12/2018 0.000000 797.43 797.43 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 774341101 20180305S000030 2,485.000 ROCKWELL COLLINS INC 3/5/2018 2/9/2018 3/5/2018 0.000000 820.05 820.05 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 776696106 20180123S000050 1,426.000 ROPER TECHNOLOGIES INC 1/23/2018 1/8/2018 1/23/2018 0.000000 588.23 588.23 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 78409V104 20180312S000090 1,082.000 S&P GLOBAL INC 3/12/2018 2/23/2018 3/12/2018 0.000000 541.00 541.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 78440X101 20180116S000190 2,176.000 SL GREEN REALTY CORP 1/16/2018 12/29/2017 1/16/2018 0.000000 1,768.00 1,768.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 80589M102 20180102S000150 6,791.000 SCANA CORP 1/2/2018 12/11/2017 1/1/2018 0.000000 4,159.49 4,159.49 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 806857108 20180112S000030 2,303.000 SCHLUMBERGER LTD 1/12/2018 12/5/2017 1/12/2018 0.000000 1,151.50 1,151.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 808513105 20180223S000080 7,784.000 CHARLES SCHWAB CORP/THE 2/23/2018 2/8/2018 2/23/2018 0.000000 778.40 778.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 81211K100 20180316S000110 3,126.000 SEALED AIR CORP 3/16/2018 3/1/2018 3/16/2018 0.000000 500.16 500.16 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 816851109 20180116S000040 1,431.000 SEMPRA ENERGY 1/16/2018 12/28/2017 1/15/2018 0.000000 1,177.00 1,177.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 824348106 20180309S000160 428.000 SHERWIN-WILLIAMS CO/THE 3/9/2018 2/23/2018 3/9/2018 0.000000 368.08 368.08 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 82968B103 20180228S000170 60,859.000 SIRIUS XM HOLDINGS INC 2/28/2018 2/6/2018 2/28/2018 0.000000 669.45 669.45 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 83088M102 20180315S000210 1,827.000 SKYWORKS SOLUTIONS INC 3/15/2018 2/21/2018 3/15/2018 0.000000 584.64 584.64 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 832696405 20180301S000220 3,488.000 JM SMUCKER CO/THE 3/1/2018 2/8/2018 3/1/2018 0.000000 2,720.64 2,720.64 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 833034101 20180316S000130 1,006.000 SNAP-ON INC 3/16/2018 3/1/2018 3/16/2018 0.000000 824.92 824.92 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 842587107 20180306S000110 10,850.000 SOUTHERN CO/THE 3/6/2018 2/16/2018 3/6/2018 0.000000 6,293.00 6,293.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 842587107 20180306S000120 385.000 SOUTHERN CO/THE 3/6/2018 2/16/2018 3/6/2018 0.000000 223.30 223.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 844741108 20180104S000090 2,502.000 SOUTHWEST AIRLINES CO 1/4/2018 12/6/2017 1/4/2018 0.000000 312.75 312.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 844741108 20180328S000280 3,368.000 SOUTHWEST AIRLINES CO 3/28/2018 3/6/2018 3/28/2018 0.000000 421.00 421.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 854502101 20180320S000080 3,107.000 STANLEY BLACK & DECKER INC 3/20/2018 3/8/2018 3/20/2018 0.000000 1,957.41 1,957.41 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 855244109 20180223S000140 2,568.000 STARBUCKS CORP 2/23/2018 2/7/2018 2/23/2018 0.000000 770.40 770.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 857477103 20180117S000020 2,565.000 STATE STREET CORP 1/17/2018 12/29/2017 1/17/2018 0.000000 1,077.30 1,077.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 858119100 20180110S000030 3,357.000 STEEL DYNAMICS INC 1/10/2018 12/28/2017 1/10/2018 0.000000 520.34 520.34 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 863667101 20180131S000110 2,130.000 STRYKER CORP 1/31/2018 12/28/2017 1/31/2018 0.000000 1,001.10 1,001.10 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 867914103 20180315S000300 5,312.000 SUNTRUST BANKS INC 3/15/2018 2/27/2018 3/15/2018 0.000000 2,124.80 2,124.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 871503108 20180314S000220 11,313.000 SYMANTEC CORP 3/14/2018 2/21/2018 3/14/2018 0.000000 848.48 848.48 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 87165B103 20180215S000230 3,435.000 SYNCHRONY FINANCIAL 2/15/2018 2/2/2018 2/15/2018 0.000000 515.25 515.25 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 871829107 20180126S000030 3,492.000 SYSCO CORP 1/26/2018 1/4/2018 1/26/2018 0.000000 1,257.12 1,257.12 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 87236Y108 20180220S000100 6,562.000 TD AMERITRADE HOLDING CORP 2/20/2018 2/5/2018 2/20/2018 0.000000 1,378.02 1,378.02 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 872540109 20180308S000290 2,472.000 TJX COS INC/THE 3/8/2018 2/14/2018 3/8/2018 0.000000 772.50 772.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 876030107 20180102S000220 3,105.000 TAPESTRY INC 1/2/2018 12/7/2017 1/2/2018 0.000000 1,047.94 1,047.94 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 87612E106 20180312S000140 6,568.000 TARGET CORP 3/12/2018 2/20/2018 3/10/2018 0.000000 4,072.16 4,072.16 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 87612G101 20180215S000140 2,192.000 TARGA RESOURCES CORP 2/15/2018 1/31/2018 2/15/2018 0.000000 1,994.72 1,994.72 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 882508104 20180212S000060 2,070.000 TEXAS INSTRUMENTS INC 2/12/2018 1/30/2018 2/12/2018 0.000000 1,283.40 1,283.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 883203101 20180102S000070 3,022.000 TEXTRON INC 1/2/2018 12/14/2017 1/1/2018 0.000000 60.44 60.44 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 883556102 20180116S000050 1,306.000 THERMO FISHER SCIENTIFIC INC 1/16/2018 12/14/2017 1/15/2018 0.000000 195.90 195.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 88579Y101 20180312S000080 980.000 3M CO 3/12/2018 2/15/2018 3/12/2018 0.000000 1,332.80 1,332.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 886547108 20180110S000050 5,442.000 TIFFANY & CO 1/10/2018 12/19/2017 1/10/2018 0.000000 2,721.00 2,721.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 887317303 20180201S000070 2,054.000 TIME WARNER INC 2/1/2018 1/9/2018 2/1/2018 0.000000 826.74 826.74 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 891027104 20180201S000010 3,588.000 TORCHMARK CORP 2/1/2018 1/4/2018 2/1/2018 0.000000 538.20 538.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 891906109 20180102S000240 5,427.000 TOTAL SYSTEM SERVICES INC 1/2/2018 12/20/2017 1/2/2018 0.000000 705.51 705.51 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 892356106 20180313S000060 1,095.000 TRACTOR SUPPLY CO 3/13/2018 2/23/2018 3/13/2018 0.000000 295.65 295.65 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 902494103 20180315S000120 6,374.000 TYSON FOODS INC 3/15/2018 2/28/2018 3/15/2018 0.000000 1,912.20 1,912.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 902653104 20180131S000120 9,109.000 UDR INC 1/31/2018 1/9/2018 1/31/2018 0.000000 2,823.79 2,823.79 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 902973304 20180116S000180 4,522.000 US BANCORP 1/16/2018 12/28/2017 1/16/2018 0.000000 1,356.60 1,356.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 911312106 20180307S000060 1,078.000 UNITED PARCEL SERVICE INC 3/7/2018 2/16/2018 3/7/2018 0.000000 980.98 980.98 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 913017109 20180312S000110 684.000 UNITED TECHNOLOGIES CORP 3/12/2018 2/15/2018 3/10/2018 0.000000 478.80 478.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 91324P102 20180320S000090 2,137.000 UNITEDHEALTH GROUP INC 3/20/2018 3/8/2018 3/20/2018 0.000000 1,602.75 1,602.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 913903100 20180315S000130 2,946.000 UNIVERSAL HEALTH SERVICES INC 3/15/2018 2/28/2018 3/15/2018 0.000000 294.60 294.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 91529Y106 20180216S000100 6,149.000 UNUM GROUP 2/16/2018 1/26/2018 2/16/2018 0.000000 1,414.27 1,414.27 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 918204108 20180319S000030 1,233.000 VF CORP 3/19/2018 3/8/2018 3/19/2018 0.000000 567.18 567.18 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 91913Y100 20180306S000130 6,432.000 VALERO ENERGY CORP 3/6/2018 2/12/2018 3/6/2018 0.000000 5,145.60 5,145.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 92276F100 20180112S000070 2,017.000 VENTAS INC 1/12/2018 12/29/2017 1/12/2018 0.000000 1,593.43 1,593.43 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 92339V100 20180116S000150 37,254.000 VEREIT INC 1/16/2018 12/28/2017 1/16/2018 0.000000 5,122.43 5,122.43 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 92343V104 20180201S000020 2,719.000 VERIZON COMMUNICATIONS INC 2/1/2018 1/9/2018 2/1/2018 0.000000 1,604.21 1,604.21 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 92826C839 20180306S000140 1,228.000 VISA INC 3/6/2018 2/15/2018 3/6/2018 0.000000 257.88 257.88 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 92826C839 20180306S000150 893.000 VISA INC 3/6/2018 2/15/2018 3/6/2018 0.000000 187.53 187.53 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 929042109 20180215S000190 1,925.000 VORNADO REALTY TRUST 2/15/2018 1/26/2018 2/15/2018 0.000000 1,212.75 1,212.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 929160109 20180309S000080 2,797.000 VULCAN MATERIALS CO 3/9/2018 2/22/2018 3/9/2018 0.000000 783.16 783.16 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 92939U106 20180301S000170 12,642.000 WEC ENERGY GROUP INC 3/1/2018 2/13/2018 3/1/2018 0.000000 6,984.71 6,984.71 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 931142103 20180102S000300 7,287.000 WAL-MART STORES INC 1/2/2018 12/7/2017 1/2/2018 0.000000 3,716.37 3,716.37 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 931427108 20180312S000060 3,237.000 WALGREENS BOOTS ALLIANCE INC 3/12/2018 2/14/2018 3/12/2018 0.000000 1,294.80 1,294.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 94106L109 20180323S002510 4,996.000 WASTE MANAGEMENT INC 3/23/2018 3/8/2018 3/23/2018 0.000000 2,323.14 2,323.14 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 949746101 20180301S000310 3,839.000 WELLS FARGO & CO 3/1/2018 2/1/2018 3/1/2018 0.000000 1,497.21 1,497.21 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 95040Q104 20180221S004740 2,358.000 WELLTOWER INC 2/21/2018 2/12/2018 2/21/2018 0.000000 2,051.46 2,051.46 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 95709T100 20180102S000200 6,619.000 WESTAR ENERGY INC 1/2/2018 12/7/2017 1/2/2018 0.000000 2,647.60 2,647.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 958102105 20180116S000110 3,337.000 WESTERN DIGITAL CORP 1/16/2018 12/28/2017 1/16/2018 0.000000 1,668.50 1,668.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 96145D105 20180226S000060 4,064.000 WESTROCK CO 2/26/2018 2/15/2018 2/26/2018 0.000000 1,747.52 1,747.52 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 962166104 20180323S002520 2,137.000 WEYERHAEUSER CO 3/23/2018 3/1/2018 3/23/2018 0.000000 683.84 683.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 963320106 20180315S000420 766.000 WHIRLPOOL CORP 3/15/2018 3/1/2018 3/15/2018 0.000000 842.60 842.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 983134107 20180227S000150 1,615.000 WYNN RESORTS LTD 2/27/2018 2/14/2018 2/27/2018 0.000000 807.50 807.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 98389B100 20180122S000030 18,910.000 XCEL ENERGY INC 1/22/2018 12/27/2017 1/20/2018 0.000000 6,807.60 6,807.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 983919101 20180222S000150 3,295.000 XILINX INC 2/22/2018 2/6/2018 2/22/2018 0.000000 1,153.25 1,153.25 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 98419M100 20180315S000110 5,473.000 XYLEM INC/NY 3/15/2018 2/14/2018 3/15/2018 0.000000 1,149.33 1,149.33 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 988498101 20180309S000130 4,319.000 YUM! BRANDS INC 3/9/2018 2/13/2018 3/9/2018 0.000000 1,554.84 1,554.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 98956P102 20180129S000040 3,520.000 ZIMMER BIOMET HOLDINGS INC 1/29/2018 12/28/2017 1/29/2018 0.000000 844.80 844.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 989701107 20180222S000160 1,038.000 ZIONS BANCORPORATION 2/22/2018 2/14/2018 2/22/2018 0.000000 207.60 207.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 989701107 20180222S000170 2,978.000 ZIONS BANCORPORATION 2/22/2018 2/14/2018 2/22/2018 0.000000 595.60 595.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV 98978V103 20180301S000240 7,824.000 ZOETIS INC 3/1/2018 1/18/2018 3/1/2018 0.000000 985.82 985.82 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G0177J108 20180328S000340 1,197.000 ALLERGAN PLC 3/28/2018 2/27/2018 3/28/2018 0.000000 861.84 861.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G02602103 20180119S000020 5,245.000 AMDOCS LTD 1/19/2018 12/28/2017 1/19/2018 0.000000 1,153.90 1,153.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G0408V102 20180215S000170 2,537.000 AON PLC 2/15/2018 1/31/2018 2/15/2018 0.000000 913.32 913.32 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G16962105 20180302S000130 6,213.000 BUNGE LTD 3/2/2018 2/15/2018 3/2/2018 0.000000 2,857.98 2,857.98 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G29183103 20180323S002500 1,893.000 EATON CORP PLC 3/23/2018 3/9/2018 3/23/2018 0.000000 1,249.38 1,249.38 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G3223R108 20180321S000050 2,170.000 EVEREST RE GROUP LTD 3/21/2018 3/6/2018 3/21/2018 0.000000 2,821.00 2,821.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G491BT108 20180302S000210 4,556.000 INVESCO LTD 3/2/2018 2/14/2018 3/2/2018 0.000000 1,321.24 1,321.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G5960L103 20180122S000040 2,980.000 MEDTRONIC PLC 1/19/2018 12/28/2017 1/19/2018 0.000000 1,370.80 1,370.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G6095L109 20180214S000180 833.000 APTIV PLC 2/14/2018 2/2/2018 2/14/2018 0.000000 183.26 183.26 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G6518L108 20180321S000080 4,143.000 NIELSEN HOLDINGS PLC 3/21/2018 3/6/2018 3/21/2018 0.000000 1,408.62 1,408.62 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G7945M107 20180103S000090 6,463.000 SEAGATE TECHNOLOGY PLC 1/3/2018 12/19/2017 1/3/2018 0.000000 4,071.69 4,071.69 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G7S00T104 20180209S000100 2,991.000 PENTAIR PLC 2/9/2018 1/25/2018 2/9/2018 0.000000 1,046.85 1,046.85 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G96629103 20180116S000100 2,798.000 WILLIS TOWERS WATSON PLC 1/16/2018 12/28/2017 1/16/2018 0.000000 1,482.94 1,482.94 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G97822103 20180320S000230 2,638.000 PERRIGO CO PLC 3/20/2018 3/1/2018 3/20/2018 0.000000 501.22 501.22 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV G98294104 20180102S000090 11,673.000 XL GROUP LTD 1/2/2018 12/14/2017 1/2/2018 0.000000 2,568.06 2,568.06 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV H1467J104 20180119S000030 2,514.000 CHUBB LTD 1/19/2018 12/28/2017 1/19/2018 0.000000 1,784.94 1,784.94 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV H84989104 20180309S000200 2,895.000 TE CONNECTIVITY LTD 3/9/2018 2/22/2018 3/9/2018 0.000000 1,158.00 1,158.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV V7780T103 20180105S000020 3,551.000 ROYAL CARIBBEAN CRUISES LTD 1/5/2018 12/20/2017 1/5/2018 0.000000 2,130.60 2,130.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY DV Y09827109 20180329S000260 292.000 BROADCOM LTD 3/29/2018 3/21/2018 3/29/2018 0.000000 511.00 511.00 0.00

INTEREST 0.000 1,294.81 1,294.81 0.00

U.S. DOLLAR 0.000 1,294.81 1,294.81 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY IT 996085619 20180103S000060 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/3/2018 1/3/2018 1/1/2018 0.000000 231.07 231.07 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY IT 996085619 20180202S000080 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 2/2/2018 2/2/2018 2/1/2018 0.000000 562.17 562.17 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY IT 996085619 20180302S000230 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/2/2018 3/2/2018 3/1/2018 0.000000 499.12 499.12 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD NA9123459 20180102S000260 0.000 CR INTEREST-ACCOUNT 9567728400 1/1/2018 12/29/2017 12/29/2017 0.000000 0.03 0.03 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD NA9123459 20180201S000160 0.000 CR INTEREST-ACCOUNT 9567728400 2/1/2018 1/31/2018 1/31/2018 0.000000 2.18 2.18 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW NA9123459 20180201S000170 0.000 DR INTEREST-ACCOUNT 9567728400 2/1/2018 1/31/2018 1/31/2018 0.000000 -0.16 -0.16 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD NA9123459 20180202S000090 0.000 CAP CR INTEREST-ACC 9567728400 2/1/2018 2/1/2018 2/1/2018 0.000000 0.30 0.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD NA9123459 20180202S000100 0.000 CAP DR INTEREST-ACC 9567728400 2/1/2018 2/1/2018 2/1/2018 0.000000 0.06 0.06 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD NA9123459 20180301S000370 0.000 CR INTEREST-ACCOUNT 9567728400 3/1/2018 2/28/2018 2/28/2018 0.000000 0.04 0.04 0.00

INTEREST ACCRUAL 655,134.390 0.00 0.83 0.00

U.S. DOLLAR 655,134.390 0.00 0.83 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY IA 996085619 20180103A000080 198,001.620 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 12/31/2017 12/31/2017 1/1/2018 0.000000 0.00 0.07 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY IA 996085619 20180202A000110 457,132.770 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/31/2018 1/31/2018 2/1/2018 0.000000 0.00 0.76 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 20180214A000230 0.000 DECEMBER JNL BACKOUT GL
ACCT:(7104.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -14,583.45 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180214A000260 0.000 DEC BNY SL REBATES GL ACCT:(71042C) 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 14,139.31 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180314A000360 0.000 JANUARY JNL BACKOUT GL
ACCT:(71042C) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -14,139.31 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180314A000390 0.000 FEB BNY SL REBATES GL ACCT:(71042C) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 12,717.12 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180413A000200 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(7104.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -12,717.12 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180413A000230 0.000 MAR BNY SL REBATES GL ACCT:(71042C) 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 14,372.66 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 067383109 20180109A000140 0.000 REVERSE CASH & STOCK MERG GL
ACCT.. 1/2/2018 1/2/2018 1/2/2018 0.000000 0.00 -296,273.97 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180214A000220 0.000 DECEMBER JNL BACKOUT GL
ACCT:(2203.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 467.17 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180214A000250 0.000 JAN BNY SL BANK FEES GL
ACCT:(220390) 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -436.71 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180314A000350 0.000 JANUARY JNL BACKOUT GL
ACCT:(220390) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 436.71 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180314A000380 0.000 FEB BNY SL BANK FEES GL
ACCT:(220390) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -569.71 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180413A000190 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(2203.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 569.71 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180413A000220 0.000 MAR BNY SL BANK FEES GL
ACCT:(220390) 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -775.10 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180214A000230 0.000 DECEMBER JNL BACKOUT GL
ACCT:(2203.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 14,583.45 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180214A000260 0.000 DEC BNY SL REBATES GL ACCT:(220391) 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -14,139.31 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180314A000360 0.000 JANUARY JNL BACKOUT GL
ACCT:(220391) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 14,139.31 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180314A000390 0.000 FEB BNY SL REBATES GL ACCT:(220391) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -12,717.12 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180413A000200 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(2203.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 12,717.12 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180413A000230 0.000 MAR BNY SL REBATES GL ACCT:(220391) 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -14,372.66 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 067383109 20180109A000140 0.000 REVERSE CASH & STOCK MERG GL
ACCT.. 1/2/2018 1/2/2018 1/2/2018 0.000000 0.00 296,273.97 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180214A000210 0.000 DECEMBER JNL BACKOUT GL
ACCT:(1203.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -17,704.88 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180214A000240 0.000 JAN BNY SL GROSS EARN GL
ACCT:(1203.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 17,057.33 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180314A000340 0.000 JANUARY JNL BACKOUT GL
ACCT:(120350) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -17,057.33 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180314A000370 0.000 FEB BNY SL GROSS EARN GL
ACCT:(1203.. 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 16,523.12 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180413A000180 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(1203.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -16,523.12 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180413A000210 0.000 MAR BNY SL GROSS EARN GL
ACCT:(1203.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 19,549.12 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180214A000220 0.000 DECEMBER JNL BACKOUT GL
ACCT:(7104.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -467.17 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180214A000250 0.000 JAN BNY SL BANK FEES GL
ACCT:(710480) 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 436.71 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180314A000350 0.000 JANUARY JNL BACKOUT GL
ACCT:(710480) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -436.71 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180314A000380 0.000 FEB BNY SL BANK FEES GL
ACCT:(710480) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 569.71 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180413A000190 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(7104.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -569.71 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180413A000220 0.000 MAR BNY SL BANK FEES GL
ACCT:(710480) 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 775.10 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180214A000210 0.000 DECEMBER JNL BACKOUT GL
ACCT:(6250.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 17,704.88 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180214A000240 0.000 JAN BNY SL GROSS EARN GL
ACCT:(6250.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -17,057.33 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180314A000340 0.000 JANUARY JNL BACKOUT GL
ACCT:(625050) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 17,057.33 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180314A000370 0.000 FEB BNY SL GROSS EARN GL
ACCT:(6250.. 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -16,523.12 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180413A000180 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(6250.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 16,523.12 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY JNL 20180413A000210 0.000 MAR BNY SL GROSS EARN GL
ACCT:(6250.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -19,549.12 0.00

MISCELLANEOUS ACTIVITY -1.733 50.34 227.14 50.34

U.S. DOLLAR -1.733 50.34 227.14 50.34

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD 067383109 20180111S000100 0.000 Cash in Lieu of Fractional Sha CR BARD INC 1/10/2018 1/10/2018 0.000000 163.97 163.97 163.97

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CDC 067383109 20180111S000100 0.000 Cash in Lieu of Fractional Sha CR BARD INC 1/10/2018 1/19/2018 0.000000 -163.97 -163.97 -163.97

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD 067383109 20180119S000060 0.000 Cash in Lieu of Fractional Sha CR BARD INC 1/19/2018 1/19/2018 0.000000 162.85 162.85 162.85

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SW 075887109 20180103A000070 -0.733 FRACTIONS BECTON DICKINSON AND CO 12/29/2017 12/29/2017 12/29/2017 0.000000 -137.29 0.00 -137.29

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SW 115637209 20180302A000220 -1.000 FRACTIONS BROWN-FORMAN CORP 3/1/2018 3/1/2018 3/1/2018 0.000000 -39.51 0.00 -39.51

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SWC 115637209 20180302A000220 1.000 BROWN-FORMAN CORP 3/1/2018 3/1/2018 3/1/2018 0.000000 39.51 0.00 39.51

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY SW 115637209 20180315A000450 -1.000 FRACTIONS BROWN-FORMAN CORP 3/1/2018 3/1/2018 3/1/2018 0.000000 -39.51 0.00 -39.51

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD 115637209 20180320S000140 0.000 Cash in Lieu of Fractional Sha BROWN-
FOR.. 3/20/2018 3/20/2018 0.000000 16.07 16.07 16.07

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD 115637209 20180320S000150 0.000 Cash in Lieu of Fractional Sha BROWN-
FOR.. 3/20/2018 3/20/2018 0.000000 48.22 48.22 48.22

PURCHASES 890,799.820 7,666,980.80 -7,666,980.80 0.00

U.S. DOLLAR 890,799.820 7,666,980.80 -7,666,980.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180103S000100 303,611.640 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/3/2018 1/3/2018 1/3/2018 1.000000 303,611.64 -303,611.64 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180104S000110 8,109.120 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/4/2018 1/4/2018 1/4/2018 1.000000 8,109.12 -8,109.12 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180105S000070 5,707.240 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/5/2018 1/5/2018 1/5/2018 1.000000 5,707.24 -5,707.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180109S000120 583.200 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/9/2018 1/9/2018 1/9/2018 1.000000 583.20 -583.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180110S000090 9,778.670 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/10/2018 1/10/2018 1/10/2018 1.000000 9,778.67 -9,778.67 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180111S000110 5,785.270 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/11/2018 1/11/2018 1/11/2018 1.000000 5,785.27 -5,785.27 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180112S000110 15,077.600 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/12/2018 1/12/2018 1/12/2018 1.000000 15,077.60 -15,077.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180116S000320 33,918.360 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/16/2018 1/16/2018 1/16/2018 1.000000 33,918.36 -33,918.36 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180117S000040 3,156.440 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/17/2018 1/17/2018 1/17/2018 1.000000 3,156.44 -3,156.44 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180118S000070 844.490 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/18/2018 1/18/2018 1/18/2018 1.000000 844.49 -844.49 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180119S000040 2,938.840 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/19/2018 1/19/2018 1/19/2018 1.000000 2,938.84 -2,938.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180123S000070 588.230 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/23/2018 1/23/2018 1/23/2018 1.000000 588.23 -588.23 0.00

Transaction Detail
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180124S000080 7,599.930 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/24/2018 1/24/2018 1/24/2018 1.000000 7,599.93 -7,599.93 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180125S000050 1,720.320 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/25/2018 1/25/2018 1/25/2018 1.000000 1,720.32 -1,720.32 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180126S000080 7,047.160 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/26/2018 1/26/2018 1/26/2018 1.000000 7,047.16 -7,047.16 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180130S000090 475.200 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/30/2018 1/30/2018 1/30/2018 1.000000 475.20 -475.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180131S000180 18,882.210 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/31/2018 1/31/2018 1/31/2018 1.000000 18,882.21 -18,882.21 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180201S000180 16,555.340 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/1/2018 2/1/2018 2/1/2018 1.000000 16,555.34 -16,555.34 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180202S000120 3,930.320 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/2/2018 2/2/2018 2/2/2018 1.000000 3,930.32 -3,930.32 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180207S000060 309.480 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/7/2018 2/7/2018 2/7/2018 1.000000 309.48 -309.48 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180208S000130 1,233.010 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/8/2018 2/8/2018 2/8/2018 1.000000 1,233.01 -1,233.01 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180209S000180 19,868.450 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/9/2018 2/9/2018 2/9/2018 1.000000 19,868.45 -19,868.45 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180214S000340 183.260 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/14/2018 2/14/2018 2/14/2018 1.000000 183.26 -183.26 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180215S000360 31,239.790 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/15/2018 2/15/2018 2/15/2018 1.000000 31,239.79 -31,239.79 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180216S000120 1,939.330 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/16/2018 2/16/2018 2/16/2018 1.000000 1,939.33 -1,939.33 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180222S000180 1,956.450 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/22/2018 2/22/2018 2/22/2018 1.000000 1,956.45 -1,956.45 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180223S000150 5,691.780 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/23/2018 2/23/2018 2/23/2018 1.000000 5,691.78 -5,691.78 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180227S000220 1,632.230 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/27/2018 2/27/2018 2/27/2018 1.000000 1,632.23 -1,632.23 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180228S000220 9,630.460 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/28/2018 2/28/2018 2/28/2018 1.000000 9,630.46 -9,630.46 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180301S000430 47,749.140 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/1/2018 3/1/2018 3/1/2018 1.000000 47,749.14 -47,749.14 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180302S000240 17,508.790 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/2/2018 3/2/2018 3/2/2018 1.000000 17,508.79 -17,508.79 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180306S000160 13,171.050 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/6/2018 3/6/2018 3/6/2018 1.000000 13,171.05 -13,171.05 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180307S000070 980.980 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/7/2018 3/7/2018 3/7/2018 1.000000 980.98 -980.98 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180308S000330 13,864.730 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/8/2018 3/8/2018 3/8/2018 1.000000 13,864.73 -13,864.73 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180309S000210 23,560.890 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/9/2018 3/9/2018 3/9/2018 1.000000 23,560.89 -23,560.89 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180314S000290 1,257.080 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/14/2018 3/14/2018 3/14/2018 1.000000 1,257.08 -1,257.08 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180315S000460 62,252.570 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/15/2018 3/15/2018 3/15/2018 1.000000 62,252.57 -62,252.57 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180316S000150 19,673.120 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/16/2018 3/16/2018 3/16/2018 1.000000 19,673.12 -19,673.12 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180320S000210 6,754.220 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/20/2018 3/20/2018 3/20/2018 1.000000 6,754.22 -6,754.22 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180321S000110 10,455.420 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/21/2018 3/21/2018 3/21/2018 1.000000 10,455.42 -10,455.42 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180322S004820 4,891.250 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/22/2018 3/22/2018 3/22/2018 1.000000 4,891.25 -4,891.25 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180323S004830 13,933.190 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/23/2018 3/23/2018 3/23/2018 1.000000 13,933.19 -13,933.19 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180328S000320 1,406.880 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/28/2018 3/28/2018 3/28/2018 1.000000 1,406.88 -1,406.88 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 996085619 20180329S000280 23,768.690 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/29/2018 3/29/2018 3/29/2018 1.000000 23,768.69 -23,768.69 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 00507V109 20180322S001050 306.. 287.000 ACTIVISION BLIZZARD INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 72.216500 20,729.01 -20,729.01 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 00724F101 20180322S002170 306.. 15.000 ADOBE SYSTEMS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 227.650000 3,414.90 -3,414.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 007903107 20180322S000830 306.. 403.000 ADVANCED MICRO DEVICES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 11.245000 4,535.77 -4,535.77 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 00846U101 20180322S002140 306.. 19.000 AGILENT TECHNOLOGIES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 69.830000 1,326.96 -1,326.96 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 009158106 20180322S002230 306.. 10.000 AIR PRODUCTS & CHEMICALS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 167.310000 1,673.20 -1,673.20 0.00

Transaction Detail

KRS INTERNAL EQUITY - KR3F10110002 Period :  1/1/2018 to 3/31/2018
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 00971T101 20180322S000660 306.. 568.000 AKAMAI TECHNOLOGIES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 73.385400 41,688.59 -41,688.59 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 012653101 20180322S000650 306.. 571.000 ALBEMARLE CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 98.124400 56,034.74 -56,034.74 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 016255101 20180322S001840 306.. 74.000 ALIGN TECHNOLOGY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 270.024000 19,982.52 -19,982.52 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 018802108 20180322S000580 306.. 674.000 ALLIANT ENERGY CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 40.027300 26,985.14 -26,985.14 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 023135106 20180322S002240 306.. 9.000 AMAZON.COM INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 1,578.650000 14,207.94 -14,207.94 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 023608102 20180322S000500 306.. 855.000 AMEREN CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 55.502300 47,463.02 -47,463.02 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 025537101 20180322S001350 306.. 180.000 AMERICAN ELECTRIC POWER CO INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 67.419100 12,137.24 -12,137.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 03027X100 20180322S001060 306.. 284.000 AMERICAN TOWER CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 144.818400 41,131.27 -41,131.27 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 032095101 20180322S001320 306.. 184.000 AMPHENOL CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 91.730100 16,880.18 -16,880.18 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 032511107 20180322S000280 306.. 1,331.000 ANADARKO PETROLEUM CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 61.135300 81,384.39 -81,384.39 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 032654105 20180322S001380 306.. 168.000 ANALOG DEVICES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 93.283800 15,673.36 -15,673.36 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 03349M105 20180322S000870 306.. 386.000 ANDEAVOR UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 103.239800 39,854.42 -39,854.42 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 038222105 20180322S001480 306.. 152.000 APPLIED MATERIALS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 60.756900 9,236.57 -9,236.57 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 039483102 20180322S000130 306.. 2,346.000 ARCHER-DANIELS-MIDLAND CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 42.789200 100,406.92 -100,406.92 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 052769106 20180322S001510 306.. 145.000 AUTODESK INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 136.329800 19,769.27 -19,769.27 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 052800109 20180322S002270 306.. 8.000 AUTOLIV INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 150.770000 1,206.24 -1,206.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 053332102 20180322S002250 306.. 8.000 AUTOZONE INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 650.160000 5,201.36 -5,201.36 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 053484101 20180322S001200 306.. 234.000 AVALONBAY COMMUNITIES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 163.971300 38,371.62 -38,371.62 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 054937107 20180322S001660 306.. 117.000 BB&T CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 54.748700 6,406.77 -6,406.77 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 05722G100 20180322S000180 306.. 1,688.000 BAKER HUGHES A GE CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 30.886100 52,152.62 -52,152.62 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 058498106 20180322S000760 306.. 473.000 BALL CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 39.957200 18,904.49 -18,904.49 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 064058100 20180322S001910 306.. 59.000 BANK OF NEW YORK MELLON CORP/T UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 55.050000 3,248.54 -3,248.54 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 09247X101 20180322S002320 306.. 3.000 BLACKROCK INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 569.930000 1,709.82 -1,709.82 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 099724106 20180322S001640 306.. 122.000 BORGWARNER INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 51.129800 6,239.06 -6,239.06 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 101137107 20180322S000240 306.. 1,464.000 BOSTON SCIENTIFIC CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 27.790700 40,700.22 -40,700.22 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 12508E101 20180322S001460 306.. 155.000 CDK GLOBAL INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 67.497100 10,463.60 -10,463.60 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 125581801 20180322S000960 306.. 348.000 CIT GROUP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 54.037200 18,808.43 -18,808.43 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 12572Q105 20180322S001730 306.. 102.000 CME GROUP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 165.544000 16,886.51 -16,886.51 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 125896100 20180322S001700 306.. 108.000 CMS ENERGY CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 44.106500 4,764.58 -4,764.58 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 126650100 20180322S001000 306.. 318.000 CVS HEALTH CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 62.947600 20,020.52 -20,020.52 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 12673P105 20180322S000430 306.. 998.000 CA INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 35.535900 35,474.81 -35,474.81 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 127097103 20180322S000630 306.. 575.000 CABOT OIL & GAS CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 24.239200 13,943.29 -13,943.29 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 143130102 20180322S002150 306.. 19.000 CARMAX INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 62.040000 1,178.95 -1,178.95 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 143658300 20180322S002360 306.. 65.000 CARNIVAL CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 67.465200 4,385.89 -4,385.89 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 149123101 20180322S002120 306.. 24.000 CATERPILLAR INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 156.250000 3,750.24 -3,750.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 150870103 20180322S001280 306.. 210.000 CELANESE CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 104.437000 21,933.87 -21,933.87 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 15135B101 20180322S000550 306.. 742.000 CENTENE CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 104.874500 77,824.30 -77,824.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 166764100 20180322S000330 306.. 1,216.000 CHEVRON CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 117.716300 143,155.18 -143,155.18 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 171340102 20180322S001970 306.. 51.000 CHURCH & DWIGHT CO INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 49.240000 2,511.75 -2,511.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 171798101 20180322S002000 306.. 50.000 CIMAREX ENERGY CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 94.520000 4,726.50 -4,726.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 172967424 20180322S002020 306.. 45.000 CITIGROUP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 73.570000 3,311.10 -3,311.10 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 192446102 20180322S000740 306.. 488.000 COGNIZANT TECHNOLOGY SOLUTIONS UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 83.989200 40,991.61 -40,991.61 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 194162103 20180322S001550 306.. 138.000 COLGATE-PALMOLIVE CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 69.042300 9,529.22 -9,529.22 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 20605P101 20180322S000730 306.. 490.000 CONCHO RESOURCES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 154.653600 75,785.16 -75,785.16 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 20825C104 20180322S000720 306.. 495.000 CONOCOPHILLIPS UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 57.111300 28,275.04 -28,275.04 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 21036P108 20180322S001170 306.. 239.000 CONSTELLATION BRANDS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 226.899400 54,231.35 -54,231.35 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 216648402 20180322S001750 306.. 101.000 COOPER COS INC/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 230.016900 23,232.72 -23,232.72 0.00

Transaction Detail
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 222070203 20180322S000300 306.. 1,255.000 COTY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 18.443900 23,159.64 -23,159.64 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 22822V101 20180322S002200 306.. 12.000 CROWN CASTLE INTERNATIONAL COR UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 108.915000 1,307.10 -1,307.10 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 23331A109 20180322S000600 306.. 632.000 DR HORTON INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 44.472600 28,113.00 -28,113.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 233331107 20180322S001630 306.. 123.000 DTE ENERGY CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 102.976400 12,667.33 -12,667.33 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 23355L106 20180322S000190 306.. 1,663.000 DXC TECHNOLOGY CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 106.781200 177,593.77 -177,593.77 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 24906P109 20180322S000320 306.. 1,222.000 DENTSPLY SIRONA INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 54.746700 66,912.69 -66,912.69 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 25278X109 20180322S000840 306.. 402.000 DIAMONDBACK ENERGY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 130.220800 52,352.78 -52,352.78 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 253868103 20180322S002090 306.. 30.000 DIGITAL REALTY TRUST INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 104.840000 3,145.50 -3,145.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 25470M109 20180322S001860 306.. 72.000 DISH NETWORK CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 39.088600 2,815.10 -2,815.10 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 25746U109 20180322S000520 306.. 833.000 DOMINION ENERGY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 68.337700 56,933.63 -56,933.63 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 260003108 20180322S000850 306.. 402.000 DOVER CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 102.568200 41,236.44 -41,236.44 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 26078J100 20180322S000700 306.. 539.000 DOWDUPONT INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 67.938400 36,624.19 -36,624.19 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 26138E109 20180322S001720 306.. 104.000 DR PEPPER SNAPPLE GROUP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 118.262000 12,300.29 -12,300.29 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 264411505 20180322S000140 306.. 2,247.000 DUKE REALTY CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 26.017300 58,483.34 -58,483.34 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 26875P101 20180322S000820 306.. 413.000 EOG RESOURCES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 105.096400 43,408.94 -43,408.94 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 281020107 20180322S000390 306.. 1,103.000 EDISON INTERNATIONAL UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 62.565400 69,020.67 -69,020.67 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 285512109 20180322S001290 306.. 205.000 ELECTRONIC ARTS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 126.876700 26,011.77 -26,011.77 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 29444U700 20180322S001090 306.. 267.000 EQUINIX INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 414.201700 110,594.52 -110,594.52 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 29476L107 20180322S000770 306.. 459.000 EQUITY RESIDENTIAL UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 60.167000 27,621.24 -27,621.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 297178105 20180322S001110 306.. 253.000 ESSEX PROPERTY TRUST INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 238.319000 60,297.24 -60,297.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 30212P303 20180322S002030 306.. 45.000 EXPEDIA INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 110.433100 4,969.94 -4,969.94 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 30225T102 20180322S002100 306.. 30.000 EXTRA SPACE STORAGE INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 85.870000 2,576.40 -2,576.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 30231G102 20180322S000710 306.. 530.000 EXXON MOBIL CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 75.257300 39,891.67 -39,891.67 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 302491303 20180322S000860 306.. 396.000 FMC CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 80.851500 32,021.15 -32,021.15 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 30303M102 20180322S001150 306.. 242.000 FACEBOOK INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 171.361200 41,471.83 -41,471.83 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 313747206 20180322S001920 306.. 58.000 FEDERAL REALTY INVESTMENT TRUS UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 114.820000 6,660.14 -6,660.14 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 31620M106 20180322S001600 306.. 126.000 FIDELITY NATIONAL INFORMATION UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 101.227300 12,755.90 -12,755.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 33616C100 20180322S001010 306.. 298.000 FIRST REPUBLIC BANK/CA UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 96.201800 28,671.12 -28,671.12 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 337738108 20180322S001500 306.. 148.000 FISERV INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 73.763700 10,918.51 -10,918.51 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 337932107 20180322S000290 306.. 1,287.000 FIRSTENERGY CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 34.030900 43,810.64 -43,810.64 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 34959J108 20180322S002260 306.. 8.000 FORTIVE CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 78.780000 630.32 -630.32 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 36174X101 20180322S000160 306.. 1,968.000 GGP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 21.278100 41,894.98 -41,894.98 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 369550108 20180322S001930 306.. 57.000 GENERAL DYNAMICS CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 225.370000 12,846.66 -12,846.66 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 369604103 20180322S000080 306.. 5,450.000 GENERAL ELECTRIC CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 13.869700 75,644.37 -75,644.37 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 370334104 20180322S002180 306.. 14.000 GENERAL MILLS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 45.190000 632.80 -632.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 37045V100 20180322S000200 306.. 1,648.000 GENERAL MOTORS CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 37.906700 62,486.72 -62,486.72 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 40414L109 20180322S000460 306.. 892.000 HCP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 22.586500 20,156.08 -20,156.08 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 40434L105 20180322S001960 306.. 52.000 HP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 23.460000 1,220.44 -1,220.44 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 413875105 20180322S001080 306.. 270.000 HARRIS CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 160.683400 43,387.22 -43,387.22 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 416515104 20180322S000250 306.. 1,388.000 HARTFORD FINANCIAL SERVICES GR UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 53.931600 74,870.94 -74,870.94 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 418056107 20180322S001880 306.. 69.000 HASBRO INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 86.734500 5,985.37 -5,985.37 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 42809H107 20180322S001620 306.. 124.000 HESS CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 50.602500 6,275.95 -6,275.95 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 436440101 20180322S001070 306.. 273.000 HOLOGIC INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 38.341600 10,469.99 -10,469.99 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 437076102 20180322S002160 306.. 17.000 HOME DEPOT INC/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 179.170000 3,046.06 -3,046.06 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 44107P104 20180322S001300 306.. 198.000 HOST HOTELS & RESORTS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 18.865000 3,737.25 -3,737.25 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 445658107 20180322S002010 306.. 48.000 JB HUNT TRANSPORT SERVICES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 122.010000 5,856.96 -5,856.96 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 452308109 20180322S002350 306.. 1.000 ILLINOIS TOOL WORKS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 169.140000 169.15 -169.15 0.00

Transaction Detail

KRS INTERNAL EQUITY - KR3F10110002 Period :  1/1/2018 to 3/31/2018
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 452327109 20180322S002330 306.. 2.000 ILLUMINA INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 248.250000 496.52 -496.52 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 457187102 20180322S001690 306.. 111.000 INGREDION INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 130.892200 14,530.14 -14,530.14 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 458140100 20180322S000880 306.. 387.000 INTEL CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 51.742000 20,028.02 -20,028.02 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 45866F104 20180322S001100 306.. 265.000 INTERCONTINENTAL EXCHANGE INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 74.232400 19,674.24 -19,674.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 459506101 20180322S001650 306.. 122.000 INTERNATIONAL FLAVORS & FRAGRA UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 137.050000 16,721.32 -16,721.32 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 460690100 20180322S000900 306.. 383.000 INTERPUBLIC GROUP OF COS INC/T UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 22.918800 8,781.73 -8,781.73 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 46120E602 20180322S001980 306.. 52.000 INTUITIVE SURGICAL INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 428.170000 22,265.36 -22,265.36 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 46266C105 20180322S000810 306.. 414.000 IQVIA HOLDINGS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 105.065400 43,501.22 -43,501.22 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 46284V101 20180322S000410 306.. 1,073.000 IRON MOUNTAIN INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 31.789200 34,120.54 -34,120.54 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 478160104 20180322S001540 306.. 140.000 JOHNSON & JOHNSON UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 131.685600 18,437.38 -18,437.38 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 48203R104 20180322S000620 306.. 598.000 JUNIPER NETWORKS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 25.507700 15,259.58 -15,259.58 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 485170302 20180322S001160 306.. 239.000 KANSAS CITY SOUTHERN UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 110.740300 26,469.32 -26,469.32 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 494368103 20180322S002070 306.. 31.000 KIMBERLY-CLARK CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 109.100000 3,382.41 -3,382.41 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 49446R109 20180322S000380 306.. 1,137.000 KIMCO REALTY CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 14.134500 16,082.30 -16,082.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 49456B101 20180322S000090 306.. 4,192.000 KINDER MORGAN INC/DE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 15.941200 66,867.43 -66,867.43 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 500754106 20180322S000470 306.. 884.000 KRAFT HEINZ CO/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 62.336400 55,114.22 -55,114.22 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 512807108 20180322S001220 306.. 230.000 LAM RESEARCH CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 225.466300 51,859.55 -51,859.55 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 521865204 20180322S001020 306.. 297.000 LEAR CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 193.215300 57,387.91 -57,387.91 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 526057104 20180322S000940 306.. 365.000 LENNAR CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 60.271700 22,002.82 -22,002.82 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 530307305 20180322S001560 306.. 137.000 LIBERTY BROADBAND CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 87.136800 11,939.11 -11,939.11 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 532457108 20180322S001440 306.. 155.000 ELI LILLY & CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 78.492000 12,167.81 -12,167.81 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 539830109 20180322S001990 306.. 52.000 LOCKHEED MARTIN CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 337.900000 17,571.32 -17,571.32 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 548661107 20180322S000450 306.. 905.000 LOWE'S COS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 87.311600 79,026.05 -79,026.05 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 552953101 20180322S000670 306.. 568.000 MGM RESORTS INTERNATIONAL UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 36.447900 20,708.09 -20,708.09 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 55354G100 20180322S001890 306.. 68.000 MSCI INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 157.662800 10,721.75 -10,721.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 565849106 20180322S001030 306.. 291.000 MARATHON OIL CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 16.115400 4,692.49 -4,692.49 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 56585A102 20180322S000560 306.. 714.000 MARATHON PETROLEUM CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 73.101300 52,201.47 -52,201.47 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 571903202 20180322S000970 306.. 341.000 MARRIOTT INTERNATIONAL INC/MD UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 140.742300 47,996.53 -47,996.53 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 57636Q104 20180322S001490 306.. 150.000 MASTERCARD INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 182.871800 27,432.27 -27,432.27 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 577081102 20180322S000230 306.. 1,489.000 MATTEL INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 12.888900 19,206.46 -19,206.46 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 57772K101 20180322S000640 306.. 573.000 MAXIM INTEGRATED PRODUCTS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 61.798600 35,416.33 -35,416.33 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 58933Y105 20180322S001140 306.. 246.000 MERCK & CO INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 54.886200 13,504.47 -13,504.47 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 59156R108 20180322S001570 306.. 136.000 METLIFE INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 47.475400 6,458.01 -6,458.01 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 595017104 20180322S001670 306.. 113.000 MICROCHIP TECHNOLOGY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 99.741900 11,271.96 -11,271.96 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 595112103 20180322S000110 306.. 2,559.000 MICRON TECHNOLOGY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 61.194500 156,622.32 -156,622.32 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 59522J103 20180322S000590 306.. 638.000 MID-AMERICA APARTMENT COMMUNIT UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 90.070400 57,471.30 -57,471.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 609207105 20180322S001420 306.. 158.000 MONDELEZ INTERNATIONAL INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 42.045900 6,644.83 -6,644.83 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 61166W101 20180322S001610 306.. 126.000 MONSANTO CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 119.136300 15,012.43 -15,012.43 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 615369105 20180322S002300 306.. 5.000 MOODY'S CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 168.390000 842.00 -842.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 620076307 20180322S000990 306.. 328.000 MOTOROLA SOLUTIONS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 109.510400 35,922.69 -35,922.69 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 64110D104 20180322S002110 306.. 25.000 NETAPP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 64.110000 1,603.00 -1,603.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 651229106 20180322S000100 306.. 2,717.000 NEWELL BRANDS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 27.207900 73,951.03 -73,951.03 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 65339F101 20180322S001260 306.. 222.000 NEXTERA ENERGY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 160.950200 35,733.16 -35,733.16 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 65473P105 20180322S000480 306.. 866.000 NISOURCE INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 23.443300 20,310.56 -20,310.56 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 655044105 20180322S000170 306.. 1,930.000 NOBLE ENERGY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 30.629200 59,133.66 -59,133.66 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 666807102 20180322S001810 306.. 79.000 NORTHROP GRUMMAN CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 349.545200 27,614.86 -27,614.86 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 67066G104 20180322S001850 306.. 74.000 NVIDIA CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 249.908900 18,494.00 -18,494.00 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 67103H107 20180322S000920 306.. 376.000 O'REILLY AUTOMOTIVE INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 248.626800 93,487.44 -93,487.44 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 674599105 20180322S000370 306.. 1,161.000 OCCIDENTAL PETROLEUM CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 66.220500 76,893.61 -76,893.61 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 681919106 20180322S000270 306.. 1,373.000 OMNICOM GROUP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 72.337700 99,333.39 -99,333.39 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 69331C108 20180322S000350 306.. 1,170.000 PG&E CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 43.246000 50,609.52 -50,609.52 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 693506107 20180322S002130 306.. 21.000 PPG INDUSTRIES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 114.840000 2,411.85 -2,411.85 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 69351T106 20180322S000120 306.. 2,514.000 PPL CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 27.492400 69,141.03 -69,141.03 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 697435105 20180322S001950 306.. 54.000 PALO ALTO NETWORKS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 188.590000 10,184.40 -10,184.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 70450Y103 20180322S001120 306.. 249.000 PAYPAL HOLDINGS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 81.887500 20,392.48 -20,392.48 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 713448108 20180322S002190 306.. 15.000 PEPSICO INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 109.375300 1,640.78 -1,640.78 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 718546104 20180322S000610 306.. 624.000 PHILLIPS 66 UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 96.736900 60,370.07 -60,370.07 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 723484101 20180322S001830 306.. 75.000 PINNACLE WEST CAPITAL CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 78.198300 5,865.62 -5,865.62 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 723787107 20180322S001760 306.. 90.000 PIONEER NATURAL RESOURCES CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 175.190000 15,768.00 -15,768.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 742718109 20180322S000950 306.. 354.000 PROCTER & GAMBLE CO/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 77.603900 27,475.32 -27,475.32 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 74340W103 20180322S001040 306.. 288.000 PROLOGIS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 62.814700 18,093.51 -18,093.51 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 74460D109 20180322S001190 306.. 235.000 PUBLIC STORAGE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 198.458100 46,640.00 -46,640.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 74736K101 20180322S000310 306.. 1,253.000 QORVO INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 74.996200 93,982.77 -93,982.77 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 747525103 20180322S000360 306.. 1,167.000 QUALCOMM INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 57.741300 67,395.77 -67,395.77 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 755111507 20180322S001530 306.. 141.000 RAYTHEON CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 214.699600 30,274.05 -30,274.05 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 758849103 20180322S001370 306.. 168.000 REGENCY CENTERS CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 56.698300 9,526.99 -9,526.99 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 773903109 20180322S001800 306.. 83.000 ROCKWELL AUTOMATION INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 183.043700 15,193.46 -15,193.46 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 774341101 20180322S001450 306.. 155.000 ROCKWELL COLLINS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 136.733800 21,195.29 -21,195.29 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 776696106 20180322S001790 306.. 89.000 ROPER TECHNOLOGIES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 291.416800 25,936.99 -25,936.99 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 78409V104 20180322S001340 306.. 182.000 S&P GLOBAL INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 195.084300 35,507.16 -35,507.16 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 78410G104 20180322S002340 306.. 2.000 SBA COMMUNICATIONS CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 169.060000 338.14 -338.14 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 78440X101 20180322S001310 306.. 186.000 SL GREEN REALTY CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 97.508500 18,138.44 -18,138.44 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 79466L302 20180322S001520 306.. 145.000 SALESFORCE.COM INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 123.512400 17,910.75 -17,910.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 806407102 20180322S000910 306.. 377.000 HENRY SCHEIN INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 65.965900 24,872.91 -24,872.91 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 806857108 20180322S000750 306.. 477.000 SCHLUMBERGER LTD UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 67.841900 32,365.36 -32,365.36 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 816851109 20180322S000260 306.. 1,379.000 SEMPRA ENERGY UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 111.100700 153,221.66 -153,221.66 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 824348106 20180322S001580 306.. 135.000 SHERWIN-WILLIAMS CO/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 409.123400 55,233.01 -55,233.01 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 828806109 20180322S000570 306.. 678.000 SIMON PROPERTY GROUP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 154.824200 104,977.59 -104,977.59 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 82968B103 20180322S001230 306.. 227.000 SIRIUS XM HOLDINGS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 6.377900 1,450.05 -1,450.05 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 83088M102 20180322S000530 306.. 831.000 SKYWORKS SOLUTIONS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 109.242900 90,789.16 -90,789.16 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 832696405 20180322S001590 306.. 131.000 JM SMUCKER CO/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 120.855600 15,833.39 -15,833.39 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 842587107 20180322S000220 306.. 1,547.000 SOUTHERN CO/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 44.227100 68,434.79 -68,434.79 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 854502101 20180322S002210 306.. 13.000 STANLEY BLACK & DECKER INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 160.890000 2,091.70 -2,091.70 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 857477103 20180322S001270 306.. 222.000 STATE STREET CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 107.460600 23,858.47 -23,858.47 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 87236Y108 20180322S001130 306.. 247.000 TD AMERITRADE HOLDING CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 61.350200 15,155.97 -15,155.97 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 874054109 20180322S001430 306.. 156.000 TAKE-TWO INTERACTIVE SOFTWARE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 105.530000 16,464.24 -16,464.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 87612G101 20180322S000540 306.. 767.000 TARGA RESOURCES CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 47.719700 36,608.68 -36,608.68 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 882508104 20180322S000980 306.. 337.000 TEXAS INSTRUMENTS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 109.688900 36,968.53 -36,968.53 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 883203101 20180322S000780 306.. 429.000 TEXTRON INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 59.688300 25,610.57 -25,610.57 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 887317303 20180322S002290 306.. 5.000 TIME WARNER INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 95.590000 478.00 -478.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 891027104 20180322S001240 306.. 227.000 TORCHMARK CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 86.425900 19,620.95 -19,620.95 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 893641100 20180322S002280 306.. 8.000 TRANSDIGM GROUP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 310.100000 2,480.88 -2,480.88 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 90184L102 20180322S000210 306.. 1,612.000 TWITTER INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 32.678700 52,694.18 -52,694.18 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 902494103 20180322S002220 306.. 12.000 TYSON FOODS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 73.910000 887.04 -887.04 0.00
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 902653104 20180322S000890 306.. 384.000 UDR INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 35.420300 13,605.24 -13,605.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 902973304 20180322S000420 306.. 1,003.000 US BANCORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 52.809300 52,977.76 -52,977.76 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 911312106 20180322S001710 306.. 107.000 UNITED PARCEL SERVICE INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 109.162900 11,681.50 -11,681.50 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 913017109 20180322S002060 306.. 33.000 UNITED TECHNOLOGIES CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 127.740000 4,215.75 -4,215.75 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 91529Y106 20180322S001180 306.. 238.000 UNUM GROUP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 50.884200 12,112.82 -12,112.82 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 918204108 20180322S000680 306.. 567.000 VF CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 75.105800 42,590.66 -42,590.66 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 92343E102 20180322S001390 306.. 168.000 VERISIGN INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 126.082700 21,183.57 -21,183.57 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 92826C839 20180322S002310 306.. 3.000 VISA INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 124.670000 374.04 -374.04 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 929042109 20180322S001250 306.. 223.000 VORNADO REALTY TRUST UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 67.916900 15,147.70 -15,147.70 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 92939U106 20180322S000790 306.. 422.000 WEC ENERGY GROUP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 61.823400 26,093.69 -26,093.69 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 95709T100 20180322S000930 306.. 368.000 WESTAR ENERGY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 51.060100 18,793.80 -18,793.80 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 958102105 20180322S000510 306.. 851.000 WESTERN DIGITAL CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 104.048200 88,553.53 -88,553.53 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 959802109 20180322S001770 306.. 91.000 WESTERN UNION CO/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 19.753400 1,798.47 -1,798.47 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 962166104 20180322S001870 306.. 70.000 WEYERHAEUSER CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 35.650000 2,496.20 -2,496.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 963320106 20180322S002080 306.. 29.000 WHIRLPOOL CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 158.610000 4,599.98 -4,599.98 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 98138H101 20180322S001330 306.. 183.000 WORKDAY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 134.819700 24,673.84 -24,673.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 981558109 20180322S000440 306.. 981.000 WORLDPAY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 83.880900 82,296.97 -82,296.97 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 983134107 20180322S001360 306.. 179.000 WYNN RESORTS LTD UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 179.677100 32,163.99 -32,163.99 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 983919101 20180322S000690 306.. 555.000 XILINX INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 76.415100 42,415.93 -42,415.93 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 98419M100 20180322S001900 306.. 65.000 XYLEM INC/NY UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 79.469500 5,166.17 -5,166.17 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B 989701107 20180322S001210 306.. 233.000 ZIONS BANCORPORATION UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 55.147400 12,851.67 -12,851.67 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B G0177J108 20180322S002050 306.. 33.000 ALLERGAN PLC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 164.670000 5,434.44 -5,434.44 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B G0450A105 20180322S000800 306.. 417.000 ARCH CAPITAL GROUP LTD UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 86.621700 36,125.42 -36,125.42 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B G29183103 20180322S001400 306.. 166.000 EATON CORP PLC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 81.661400 13,557.45 -13,557.45 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B G47791101 20180322S001410 306.. 166.000 INGERSOLL-RAND PLC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 89.560600 14,868.72 -14,868.72 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B G51502105 20180322S000150 306.. 2,010.000 JOHNSON CONTROLS INTERNATIONAL UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 36.559500 73,504.70 -73,504.70 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B G5960L103 20180322S000340 306.. 1,208.000 MEDTRONIC PLC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 80.303600 97,018.83 -97,018.83 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B G6095L109 20180322S001470 306.. 154.000 APTIV PLC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 88.709900 13,662.86 -13,662.86 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B G6518L108 20180322S000490 306.. 865.000 NIELSEN HOLDINGS PLC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 32.725800 28,316.47 -28,316.47 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B G66721104 20180322S001680 306.. 110.000 NORWEGIAN CRUISE LINE HOLDINGS UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 54.515600 5,997.82 -5,997.82 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B G7S00T104 20180322S001780 306.. 89.000 PENTAIR PLC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 72.050000 6,413.34 -6,413.34 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B G98294104 20180322S000400 306.. 1,074.000 XL GROUP LTD UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 55.468700 59,584.12 -59,584.12 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B H1467J104 20180322S001740 306.. 101.000 CHUBB LTD UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 140.813800 14,223.20 -14,223.20 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B M22465104 20180322S002040 306.. 39.000 CHECK POINT SOFTWARE TECHNOLOG UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 103.354300 4,031.21 -4,031.21 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B V7780T103 20180322S001820 306.. 76.000 ROYAL CARIBBEAN CRUISES LTD UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 124.117800 9,433.71 -9,433.71 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY B Y09827109 20180322S001940 306.. 56.000 BROADCOM LTD UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 247.114400 13,838.97 -13,838.97 0.00

RECEIPTS AND DISBURSEMENT TRANSACTIONS 0.000 -5,929,268.84 -5,929,268.84 0.00

U.S. DOLLAR 0.000 -5,929,268.84 -5,929,268.84 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW NA9123459 20180131S000170 Q4 .. 0.000 Q4 MANAGER FEES 1/31/2018 1/31/2018 0.000000 -20,862.45 -20,862.45 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CWC NA9123459 20180131S000170 Q4 .. 0.000 1/31/2018 1/31/2018 0.000000 20,862.45 20,862.45 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW NA9123459 20180214A000320 0.000 Q4 MANAGER FEES 1/31/2018 1/31/2018 0.000000 -20,862.45 -20,862.45 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD 99VVARL80 20180323S002530 KR.. 0.000 TRANSFER FROM KR3F9001002 KRS INS
I.. 3/23/2018 3/23/2018 0.000000 45,000.00 45,000.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20180102S000270
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 1/2/2018 1/2/2018 0.000000 -63,002.96 -63,002.96 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20180108S000070
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 1/8/2018 1/8/2018 0.000000 -62,463.92 -62,463.92 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20180112S000100
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 1/12/2018 1/12/2018 0.000000 -2,654.26 -2,654.26 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20180116S000310
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 1/16/2018 1/16/2018 0.000000 -37,818.55 -37,818.55 0.00

Transaction Detail

KRS INTERNAL EQUITY - KR3F10110002 Period :  1/1/2018 to 3/31/2018
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20180122S000050
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 1/22/2018 1/22/2018 0.000000 -78,676.68 -78,676.68 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20180129S000050
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 1/29/2018 1/29/2018 0.000000 -23,763.24 -23,763.24 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20180205S000030
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 2/5/2018 2/5/2018 0.000000 -63,877.82 -63,877.82 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20180212S000070
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 2/12/2018 2/12/2018 0.000000 -25,232.94 -25,232.94 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20180214S000200
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 2/14/2018 2/14/2018 0.000000 -2,481.31 -2,481.31 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20180220S000130
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 2/20/2018 2/20/2018 0.000000 -35,731.77 -35,731.77 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20180226S000070
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 2/26/2018 2/26/2018 0.000000 -14,400.90 -14,400.90 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20180305S000040
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 3/5/2018 3/5/2018 0.000000 -79,193.52 -79,193.52 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20180312S000150
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 3/12/2018 3/12/2018 0.000000 -52,397.70 -52,397.70 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20180313S000130 KR.. 0.000 TRANSFER TO KR3F9001002 KRS INS
INT.. 3/13/2018 3/13/2018 0.000000 -275,000.00 -275,000.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20180314S000270
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 3/14/2018 3/14/2018 0.000000 -3,236.29 -3,236.29 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20180319S000050
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 3/19/2018 3/19/2018 0.000000 -107,089.97 -107,089.97 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW 99VVARL80 20180326S000030
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 3/26/2018 3/26/2018 0.000000 -34,756.42 -34,756.42 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW NA9123459 20180221S004750 NR.. 0.000 TRANSFER TO KR3F9001002 CUSTOM
ALL.. 2/21/2018 2/21/2018 0.000000 -5,000,000.00 -5,000,000.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW NA9123459 20180112A000160 0.000 BNY SL REBATE DECEMBER 2017 1/12/2018 1/12/2018 0.000000 -14,583.45 -14,583.45 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW NA9123459 20180214A000300 0.000 BNY SL REBATES JANUARY 2018 2/14/2018 2/14/2018 0.000000 -14,139.31 -14,139.31 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW NA9123459 20180314A000330 0.000 BNY SL REBATE FEB 2018 3/14/2018 3/14/2018 0.000000 -12,717.12 -12,717.12 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW NA9123459 20180112A000150 0.000 BNY SL BANK FEES DEC 2017 1/12/2018 1/12/2018 0.000000 -467.17 -467.17 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW NA9123459 20180214A000290 0.000 BNY SL BANK FEES JANUARY 2018 2/14/2018 2/14/2018 0.000000 -436.71 -436.71 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CW NA9123459 20180314A000320 0.000 BNY SL BANK FEE FEB 2018 3/14/2018 3/14/2018 0.000000 -569.71 -569.71 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD NA9123459 20180112A000140 0.000 BNY SL GROSS EARN DECEMBER 2017 1/12/2018 1/12/2018 0.000000 17,704.88 17,704.88 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD NA9123459 20180214A000280 0.000 BNY SL GROSS EARN JANUARY 2018 2/14/2018 2/14/2018 0.000000 17,057.33 17,057.33 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY CD NA9123459 20180314A000310 0.000 BNY SL GROSS EARN FEB 2018 3/14/2018 3/14/2018 0.000000 16,523.12 16,523.12 0.00

SALES -998,514.970 -
10,787,461.14 12,650,841.95 1,863,380.81

U.S. DOLLAR -998,514.970 -
10,787,461.14 12,650,841.95 1,863,380.81

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 996085619 20180102S000280 -19,896.290 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/2/2018 1/2/2018 1/2/2018 1.000000 -19,896.29 19,896.29 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 996085619 20180108S000080 -55,706.140 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/8/2018 1/8/2018 1/8/2018 1.000000 -55,706.14 55,706.14 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 996085619 20180122S000060 -70,499.400 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/22/2018 1/22/2018 1/22/2018 1.000000 -70,499.40 70,499.40 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 996085619 20180129S000060 -20,590.940 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/29/2018 1/29/2018 1/29/2018 1.000000 -20,590.94 20,590.94 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 996085619 20180205S000040 -60,055.820 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 2/5/2018 2/5/2018 2/5/2018 1.000000 -60,055.82 60,055.82 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 996085619 20180212S000080 -22,863.550 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 2/12/2018 2/12/2018 2/12/2018 1.000000 -22,863.55 22,863.55 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 996085619 20180220S000140 -33,817.610 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 2/20/2018 2/20/2018 2/20/2018 1.000000 -33,817.61 33,817.61 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 996085619 20180221S004760 -10,188.870 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 2/21/2018 2/21/2018 2/21/2018 1.000000 -10,188.87 10,188.87 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 996085619 20180226S000080 -11,728.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 2/26/2018 2/26/2018 2/26/2018 1.000000 -11,728.00 11,728.00 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 996085619 20180305S000050 -78,373.470 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/5/2018 3/5/2018 3/5/2018 1.000000 -78,373.47 78,373.47 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 996085619 20180312S000160 -35,318.300 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/12/2018 3/12/2018 3/12/2018 1.000000 -35,318.30 35,318.30 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 996085619 20180313S000140 -268,132.070 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/13/2018 3/13/2018 3/13/2018 1.000000 -268,132.07 268,132.07 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 996085619 20180319S000090 -106,522.790 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/19/2018 3/19/2018 3/19/2018 1.000000 -106,522.79 106,522.79 0.00

Transaction Detail
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 996085619 20180326S000040 -29,603.720 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/26/2018 3/26/2018 3/26/2018 1.000000 -29,603.72 29,603.72 0.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 001055102 20180216S002330 304.. -95.000 AFLAC INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 88.080000 -6,985.03 8,366.69 1,381.66

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 001055102 20180322S003790 306.. -144.000 AFLAC INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 45.305700 -5,293.92 6,522.42 1,228.50

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 00206R102 20180216S000430 304.. -348.000 AT&T INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 36.970000 -14,760.18 12,862.65 -1,897.53

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 00206R102 20180322S002670 306.. -934.000 AT&T INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 36.227800 -39,614.95 33,826.64 -5,788.31

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 002824100 20180216S000650 304.. -273.000 ABBOTT LABORATORIES UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 59.460000 -12,170.55 16,230.15 4,059.60

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 002824100 20180322S002860 306.. -601.000 ABBOTT LABORATORIES UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 62.759800 -26,793.04 37,711.75 10,918.71

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 00287Y109 20180216S003390 304.. -50.000 ABBVIE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 115.400000 -4,874.79 5,769.48 894.69

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 00287Y109 20180322S003180 306.. -344.000 ABBVIE INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 113.085600 -33,538.55 38,897.11 5,358.56

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 00507V109 20180216S002890 304.. -69.000 ACTIVISION BLIZZARD INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 71.960000 -2,972.01 4,964.60 1,992.59

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 00724F101 20180216S003660 304.. -38.000 ADOBE SYSTEMS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 202.520000 -4,046.57 7,695.29 3,648.72

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 00751Y106 20180216S004730 304.. -34.000 ADVANCE AUTO PARTS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 108.720000 -5,506.64 3,696.13 -1,810.51

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 00751Y106 20180322S004150 306.. -95.000 ADVANCE AUTO PARTS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 115.999800 -15,386.20 11,018.77 -4,367.43

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 007903107 20180216S004700 304.. -338.000 ADVANCED MICRO DEVICES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 12.090000 -4,476.53 4,083.78 -392.75

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 00817Y108 20180216S001120 304.. -189.000 AETNA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 176.790000 -23,425.10 33,411.11 9,986.01

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 00817Y108 20180322S002800 306.. -656.000 AETNA INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 171.272900 -81,306.17 112,345.86 31,039.69

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 008252108 20180216S003670 304.. -37.000 AFFILIATED MANAGERS GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 189.570000 -6,523.81 7,013.64 489.83

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 008252108 20180322S004540 306.. -33.000 AFFILIATED MANAGERS GROUP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 193.470000 -5,818.53 6,384.03 565.50

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 00846U101 20180216S001510 304.. -152.000 AGILENT TECHNOLOGIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 71.880000 -7,053.46 10,924.36 3,870.90

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 009158106 20180216S004030 304.. -23.000 AIR PRODUCTS & CHEMICALS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 163.170000 -3,188.21 3,752.65 564.44

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 00971T101 20180216S001810 304.. -126.000 AKAMAI TECHNOLOGIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 67.000000 -8,031.64 8,440.85 409.21

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 011659109 20180216S004660 304.. -65.000 ALASKA AIR GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 65.830000 -5,231.96 4,278.36 -953.60

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 011659109 20180322S002840 306.. -640.000 ALASKA AIR GROUP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 63.869500 -51,514.73 40,869.13 -10,645.60

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 012653101 20180216S004420 304.. -70.000 ALBEMARLE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 114.360000 -6,040.58 8,004.48 1,963.90

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 015271109 20180216S004410 304.. -66.000 ALEXANDRIA REAL ESTATE EQUITIE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 121.900000 -7,481.96 8,044.71 562.75

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 015271109 20180322S003690 306.. -174.000 ALEXANDRIA REAL ESTATE EQUITIE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 125.344800 -19,725.17 21,807.75 2,082.58

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 016255101 20180216S003900 304.. -28.000 ALIGN TECHNOLOGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 253.850000 -4,241.18 7,107.42 2,866.24

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 017175100 20180216S004060 304.. -20.000 ALLEGHANY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 587.680000 -11,261.78 11,753.17 491.39

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 017175100 20180322S004530 306.. -36.000 ALLEGHANY CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 614.770000 -20,271.20 22,130.84 1,859.64

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 018581108 20180216S004100 304.. -19.000 ALLIANCE DATA SYSTEMS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 240.500000 -4,283.15 4,569.25 286.10

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 018581108 20180322S004590 306.. -30.000 ALLIANCE DATA SYSTEMS CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 228.470000 -6,762.87 6,853.64 90.77

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 018802108 20180216S000280 304.. -500.000 ALLIANT ENERGY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 38.930000 -20,090.14 19,460.80 -629.34

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 020002101 20180216S001380 304.. -163.000 ALLSTATE CORP/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 94.070000 -12,527.54 15,331.83 2,804.29

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 020002101 20180322S002970 306.. -481.000 ALLSTATE CORP/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 97.375800 -36,967.79 46,831.86 9,864.07

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 02005N100 20180216S000210 304.. -618.000 ALLY FINANCIAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 28.640000 -12,789.69 17,694.47 4,904.78

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 02005N100 20180322S002400 306.. -2,387.000 ALLY FINANCIAL INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 27.633500 -49,399.65 65,935.76 16,536.11

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 02079K305 20180216S004180 304.. -3.000 ALPHABET INC-CL A UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 1,093.380000 -2,929.73 3,280.04 350.31

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 02079K305 20180322S004710 306.. -17.000 ALPHABET INC-CL A UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 1,105.030000 -16,601.81 18,784.90 2,183.09

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 02209S103 20180216S002640 304.. -83.000 ALTRIA GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 65.370000 -5,926.20 5,424.96 -501.24

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 02209S103 20180322S004550 306.. -33.000 ALTRIA GROUP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 60.500000 -2,356.20 1,996.12 -360.08

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 023135106 20180216S004190 304.. -3.000 AMAZON.COM INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 1,457.370000 -2,335.57 4,371.98 2,036.41

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 023608102 20180216S000380 304.. -366.000 AMEREN CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 56.400000 -19,577.27 20,639.17 1,061.90

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 025537101 20180216S000780 304.. -243.000 AMERICAN ELECTRIC POWER CO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 66.620000 -17,145.27 16,186.46 -958.81

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 025816109 20180216S001660 304.. -137.000 AMERICAN EXPRESS CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 96.350000 -10,515.31 13,198.61 2,683.30

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 025816109 20180322S002700 306.. -863.000 AMERICAN EXPRESS CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 95.615300 -66,238.75 82,505.46 16,266.71

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 026874784 20180216S001140 304.. -187.000 AMERICAN INTERNATIONAL GROUP I UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 59.050000 -10,644.49 11,040.69 396.20

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 026874784 20180322S002690 306.. -903.000 AMERICAN INTERNATIONAL GROUP I UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 55.935100 -51,400.94 50,499.20 -901.74
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 03027X100 20180216S003360 304.. -50.000 AMERICAN TOWER CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 135.860000 -5,879.90 6,792.46 912.56

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 030420103 20180216S000870 304.. -230.000 AMERICAN WATER WORKS CO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 79.690000 -18,932.55 18,326.54 -606.01

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 030420103 20180322S002900 306.. -542.000 AMERICAN WATER WORKS CO INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 81.146700 -44,614.95 43,975.07 -639.88

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 03076C106 20180216S003610 304.. -41.000 AMERIPRISE FINANCIAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 158.150000 -4,800.49 6,483.69 1,683.20

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 03076C106 20180322S004470 306.. -42.000 AMERIPRISE FINANCIAL INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 158.850000 -4,917.58 6,671.12 1,753.54

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 031100100 20180216S001490 304.. -154.000 AMETEK INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 75.560000 -7,992.89 11,634.81 3,641.92

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 031100100 20180322S003440 306.. -244.000 AMETEK INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 78.994200 -12,664.06 19,271.69 6,607.63

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 031162100 20180216S003940 304.. -27.000 AMGEN INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 183.800000 -4,790.54 4,962.28 171.74

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 031162100 20180322S003610 306.. -199.000 AMGEN INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 182.661600 -35,308.07 36,346.83 1,038.76

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 032095101 20180216S001790 304.. -131.000 AMPHENOL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 88.900000 -7,913.75 11,644.65 3,730.90

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 032654105 20180216S003810 304.. -32.000 ANALOG DEVICES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 85.280000 -2,645.43 2,728.65 83.22

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 03349M105 20180216S001600 304.. -142.000 ANDEAVOR UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 98.230000 -12,420.13 13,947.26 1,527.13

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 035710409 20180216S000140 304.. -2,781.000 ANNALY CAPITAL MANAGEMENT INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 10.620000 -30,330.43 29,512.67 -817.76

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 035710409 20180322S004400 306.. -47.000 ANNALY CAPITAL MANAGEMENT INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 10.535000 -512.60 494.66 -17.94

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 03662Q105 20180216S002230 304.. -100.000 ANSYS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 161.810000 -10,120.82 16,179.87 6,059.05

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 03662Q105 20180322S004260 306.. -74.000 ANSYS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 166.900000 -7,489.41 12,349.57 4,860.16

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 036752103 20180216S001520 304.. -150.000 ANTHEM INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 231.360000 -24,249.19 34,702.06 10,452.87

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 036752103 20180322S002740 306.. -784.000 ANTHEM INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 228.336700 -126,742.43 179,003.99 52,261.56

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 037833100 20180216S003750 304.. -35.000 APPLE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 172.400000 -5,372.37 6,033.60 661.23

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 037833100 20180322S004450 306.. -44.000 APPLE INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 173.510000 -6,753.83 7,633.82 879.99

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 038222105 20180216S003200 304.. -55.000 APPLIED MATERIALS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 53.740000 -2,157.91 2,955.22 797.31

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 03965L100 20180216S000700 304.. -267.000 ARCONIC INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 25.180000 -5,646.24 6,720.90 1,074.66

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 03965L100 20180322S003410 306.. -256.000 ARCONIC INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 24.408900 -5,413.63 6,245.97 832.34

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 052769106 20180216S003930 304.. -27.000 AUTODESK INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 113.580000 -1,696.39 3,066.38 1,369.99

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 052800109 20180216S004270 304.. -114.000 AUTOLIV INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 145.030000 -12,472.40 16,532.17 4,059.77

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 053015103 20180216S002940 304.. -68.000 AUTOMATIC DATA PROCESSING INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 115.500000 -6,761.28 7,853.30 1,092.02

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 053015103 20180322S004770 306.. -8.000 AUTOMATIC DATA PROCESSING INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 116.490000 -795.44 931.81 136.37

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 053332102 20180216S004170 304.. -10.000 AUTOZONE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 725.770000 -7,682.87 7,257.45 -425.42

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 053484101 20180216S003630 304.. -39.000 AVALONBAY COMMUNITIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 161.340000 -7,213.23 6,291.82 -921.41

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 054937107 20180216S000720 304.. -265.000 BB&T CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 54.580000 -10,527.51 14,461.37 3,933.86

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 05722G100 20180216S004800 304.. -100.000 BAKER HUGHES A GE CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 26.090000 -5,447.52 2,608.18 -2,839.34

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 058498106 20180216S004360 304.. -253.000 BALL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 39.010000 -9,299.29 9,867.40 568.11

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 060505104 20180216S000240 304.. -588.000 BANK OF AMERICA CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 32.000000 -11,380.63 18,811.15 7,430.52

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 060505104 20180322S002430 306.. -2,120.000 BANK OF AMERICA CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 32.147600 -41,032.22 68,130.13 27,097.91

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 064058100 20180216S000750 304.. -251.000 BANK OF NEW YORK MELLON CORP/T UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 56.010000 -10,187.27 14,056.30 3,869.03

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 071813109 20180216S000420 304.. -353.000 BAXTER INTERNATIONAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 66.310000 -16,575.86 23,404.23 6,828.37

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 071813109 20180322S002560 306.. -1,127.000 BAXTER INTERNATIONAL INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 66.836900 -52,920.67 75,312.17 22,391.50

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 075887109 20180216S000360 304.. -758.000 BECTON DICKINSON AND CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 221.660000 -141,972.75 168,008.70 26,035.95

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 075887109 20180322S004380 306.. -52.000 BECTON DICKINSON AND CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 219.170000 -9,739.56 11,396.05 1,656.49

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 084670702 20180216S003280 304.. -51.000 BERKSHIRE HATHAWAY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 203.680000 -7,597.80 10,387.06 2,789.26

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 084670702 20180322S003320 306.. -278.000 BERKSHIRE HATHAWAY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 205.861300 -41,415.45 57,225.33 15,809.88

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 086516101 20180216S000400 304.. -359.000 BEST BUY CO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 73.270000 -11,665.26 26,300.63 14,635.37

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 086516101 20180322S002460 306.. -1,619.000 BEST BUY CO INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 68.803300 -52,607.41 111,373.77 58,766.36

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 09061G101 20180216S002630 304.. -84.000 BIOMARIN PHARMACEUTICAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 85.300000 -7,542.19 7,164.40 -377.79

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 09061G101 20180322S003490 306.. -232.000 BIOMARIN PHARMACEUTICAL INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 86.318100 -20,830.80 20,023.01 -807.79

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 09247X101 20180216S004150 304.. -10.000 BLACKROCK INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 539.350000 -4,215.42 5,393.29 1,177.87

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 097023105 20180216S003570 304.. -43.000 BOEING CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 356.790000 -6,982.24 15,341.29 8,359.05
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 097023105 20180322S003570 306.. -204.000 BOEING CO/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 340.121900 -33,125.05 69,381.22 36,256.17

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 099724106 20180216S001060 304.. -193.000 BORGWARNER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 52.610000 -6,791.32 10,152.04 3,360.72

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 101121101 20180216S004080 304.. -20.000 BOSTON PROPERTIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 117.450000 -2,715.52 2,348.79 -366.73

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 101121101 20180322S002880 306.. -574.000 BOSTON PROPERTIES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 124.191400 -77,935.34 71,278.47 -6,656.87

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 101137107 20180216S000590 304.. -295.000 BOSTON SCIENTIFIC CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 27.100000 -7,156.54 7,992.10 835.56

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 11133T103 20180216S002180 304.. -103.000 BROADRIDGE FINANCIAL SOLUTIONS UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 99.000000 -7,684.27 10,195.99 2,511.72

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 11133T103 20180322S004600 306.. -29.000 BROADRIDGE FINANCIAL SOLUTIONS UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 108.590000 -2,163.53 3,148.74 985.21

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 115637209 20180216S001680 304.. -136.000 BROWN-FORMAN CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 68.620000 -6,717.16 9,331.08 2,613.92

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 115637209 20180322S003000 306.. -479.000 BROWN-FORMAN CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 55.214200 -18,926.60 26,442.19 7,515.59

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 12503M108 20180216S002800 304.. -74.000 CBOE GLOBAL MARKETS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 116.840000 -8,183.26 8,645.40 462.14

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 12503M108 20180322S004510 306.. -37.000 CBOE GLOBAL MARKETS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 117.461700 -4,091.63 4,345.60 253.97

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 12504L109 20180216S001570 304.. -147.000 CBRE GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 44.920000 -4,835.69 6,601.98 1,766.29

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 12504L109 20180322S004630 306.. -26.000 CBRE GROUP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 47.870000 -855.29 1,244.33 389.04

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 12508E101 20180216S002930 304.. -68.000 CDK GLOBAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 70.220000 -4,177.15 4,774.33 597.18

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 12514G108 20180216S003060 304.. -61.000 CDW CORP/DE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 70.930000 -3,885.76 4,326.17 440.41

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 12541W209 20180216S001310 304.. -173.000 CH ROBINSON WORLDWIDE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 92.880000 -12,533.28 16,066.56 3,533.28

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 12541W209 20180322S003090 306.. -393.000 CH ROBINSON WORLDWIDE INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 94.293300 -28,471.56 37,052.48 8,580.92

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 125509109 20180216S002050 304.. -110.000 CIGNA CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 191.960000 -15,966.91 21,114.28 5,147.37

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 125509109 20180322S002910 306.. -531.000 CIGNA CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 168.629100 -77,076.62 89,534.67 12,458.05

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 125581801 20180216S001050 304.. -200.000 CIT GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 53.530000 -7,044.39 10,704.25 3,659.86

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 12572Q105 20180216S001590 304.. -66.000 CME GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 164.680000 -6,747.23 10,868.12 4,120.89

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 125896100 20180216S000270 304.. -505.000 CMS ENERGY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 43.740000 -22,675.85 22,084.39 -591.46

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 126408103 20180216S002100 304.. -109.000 CSX CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 55.630000 -4,767.42 6,062.70 1,295.28

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 126408103 20180322S002790 306.. -674.000 CSX CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 57.505100 -29,479.29 38,750.80 9,271.51

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 126650100 20180216S001750 304.. -133.000 CVS HEALTH CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 70.370000 -12,250.19 9,357.99 -2,892.20

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 12673P105 20180216S000800 304.. -238.000 CA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 35.290000 -8,065.37 8,397.03 331.66

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 127097103 20180216S004670 304.. -177.000 CABOT OIL & GAS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 23.970000 -4,178.95 4,241.26 62.31

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 127387108 20180216S001330 304.. -171.000 CADENCE DESIGN SYSTEMS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 39.110000 -6,720.08 6,686.37 -33.71

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 127387108 20180322S003030 306.. -429.000 CADENCE DESIGN SYSTEMS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 38.495500 -16,859.16 16,509.89 -349.27

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 134429109 20180216S004340 304.. -228.000 CAMPBELL SOUP CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 46.230000 -14,366.79 10,538.48 -3,828.31

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 134429109 20180322S003500 306.. -232.000 CAMPBELL SOUP CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 41.988700 -14,618.84 9,738.83 -4,880.01

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 14040H105 20180216S003680 304.. -37.000 CAPITAL ONE FINANCIAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 98.270000 -2,619.45 3,635.62 1,016.17

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 14040H105 20180322S004290 306.. -69.000 CAPITAL ONE FINANCIAL CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 98.900300 -4,884.92 6,823.27 1,938.35

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 14149Y108 20180216S002850 304.. -72.000 CARDINAL HEALTH INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 67.900000 -5,880.18 4,888.14 -992.04

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 14149Y108 20180322S003900 306.. -131.000 CARDINAL HEALTH INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 65.705200 -10,698.65 8,605.87 -2,092.78

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 143130102 20180216S004610 304.. -74.000 CARMAX INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 64.270000 -4,832.68 4,755.31 -77.37

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 143658300 20180216S004210 304.. -185.000 CARNIVAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 69.200000 -10,205.92 12,800.31 2,594.39

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 149123101 20180216S003990 304.. -24.000 CATERPILLAR INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 160.250000 -2,035.38 3,845.73 1,810.35

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 150870103 20180216S002300 304.. -97.000 CELANESE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 102.470000 -6,924.60 9,938.63 3,014.03

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 15135B101 20180216S000990 304.. -204.000 CENTENE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 99.720000 -15,863.56 20,340.88 4,477.32

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 15189T107 20180216S000190 304.. -687.000 CENTERPOINT ENERGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 26.690000 -17,243.98 18,330.45 1,086.47

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 15189T107 20180322S003920 306.. -125.000 CENTERPOINT ENERGY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 26.948800 -3,137.55 3,367.27 229.72

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 156700106 20180216S000550 304.. -300.000 CENTURYLINK INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 18.920000 -7,905.90 5,673.61 -2,232.29

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 156700106 20180322S002470 306.. -1,543.000 CENTURYLINK INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 16.418500 -40,662.67 25,317.73 -15,344.94

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 156782104 20180216S001300 304.. -173.000 CERNER CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 64.400000 -10,755.65 11,139.64 383.99

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 156782104 20180322S003050 306.. -412.000 CERNER CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 60.298200 -25,614.61 24,838.16 -776.45

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 16119P108 20180216S003890 304.. -29.000 CHARTER COMMUNICATIONS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 364.030000 -8,467.79 10,556.40 2,088.61
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 16119P108 20180322S003860 306.. -135.000 CHARTER COMMUNICATIONS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 326.948500 -39,419.01 44,135.68 4,716.67

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 16411R208 20180216S004650 304.. -76.000 CHENIERE ENERGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 57.720000 -3,440.33 4,386.04 945.71

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 16411R208 20180322S004460 306.. -43.000 CHENIERE ENERGY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 54.000000 -1,946.50 2,321.51 375.01

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 166764100 20180216S003500 304.. -46.000 CHEVRON CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 112.500000 -4,908.49 5,174.53 266.04

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 169656105 20180216S004380 304.. -30.000 CHIPOTLE MEXICAN GRILL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 287.000000 -12,583.98 8,609.57 -3,974.41

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 169656105 20180322S004330 306.. -57.000 CHIPOTLE MEXICAN GRILL INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 336.985500 -23,909.56 19,207.15 -4,702.41

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 171340102 20180216S001100 304.. -191.000 CHURCH & DWIGHT CO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 49.570000 -9,536.81 9,466.22 -70.59

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 171798101 20180216S003770 304.. -34.000 CIMAREX ENERGY CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 98.260000 -3,992.86 3,340.50 -652.36

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 172062101 20180216S001420 304.. -157.000 CINCINNATI FINANCIAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 75.960000 -11,706.89 11,924.26 217.37

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 172062101 20180322S003540 306.. -218.000 CINCINNATI FINANCIAL CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 75.862700 -16,255.42 16,535.50 280.08

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 17275R102 20180216S001200 304.. -180.000 CISCO SYSTEMS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 43.970000 -5,580.84 7,913.06 2,332.22

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 17275R102 20180322S002960 306.. -483.000 CISCO SYSTEMS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 44.652600 -14,975.26 21,561.88 6,586.62

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 172908105 20180216S003050 304.. -61.000 CINTAS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 167.350000 -7,481.31 10,207.65 2,726.34

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 172908105 20180322S003880 306.. -133.000 CINTAS CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 174.788000 -16,311.71 23,244.93 6,933.22

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 172967424 20180216S002670 304.. -81.000 CITIGROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 76.800000 -4,482.35 6,220.04 1,737.69

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 174610105 20180216S000230 304.. -602.000 CITIZENS FINANCIAL GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 45.730000 -19,032.64 27,524.30 8,491.66

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 174610105 20180322S002390 306.. -2,510.000 CITIZENS FINANCIAL GROUP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 44.950800 -79,355.35 112,798.80 33,443.45

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 177376100 20180216S002820 304.. -73.000 CITRIX SYSTEMS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 91.120000 -5,095.64 6,651.05 1,555.41

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 177376100 20180322S004410 306.. -47.000 CITRIX SYSTEMS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 94.870000 -3,280.75 4,458.31 1,177.56

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 189054109 20180216S001740 304.. -133.000 CLOROX CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 130.630000 -17,947.60 17,372.38 -575.22

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 189054109 20180322S003150 306.. -356.000 CLOROX CO/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 125.312200 -48,040.20 44,606.54 -3,433.66

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 191216100 20180216S001630 304.. -142.000 COCA-COLA CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 45.530000 -6,468.16 6,464.04 -4.12

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 191216100 20180322S002920 306.. -521.000 COCA-COLA CO/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 43.124500 -23,731.75 22,462.13 -1,269.62

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 192446102 20180216S003150 304.. -56.000 COGNIZANT TECHNOLOGY SOLUTIONS UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 81.490000 -4,067.06 4,562.91 495.85

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 194162103 20180216S003460 304.. -47.000 COLGATE-PALMOLIVE CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 70.990000 -3,421.56 3,336.10 -85.46

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 20030N101 20180216S000640 304.. -282.000 COMCAST CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 40.000000 -9,522.75 11,277.61 1,754.86

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 20030N101 20180322S002440 306.. -1,812.000 COMCAST CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 34.818600 -61,188.76 63,071.72 1,882.96

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 200340107 20180216S000620 304.. -290.000 COMERICA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 96.980000 -15,713.92 28,121.37 12,407.45

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 200340107 20180322S002630 306.. -1,041.000 COMERICA INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 99.362800 -56,407.55 103,423.87 47,016.32

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 205887102 20180216S000540 304.. -302.000 CONAGRA BRANDS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 36.190000 -11,247.88 10,926.85 -321.03

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 205887102 20180322S002810 306.. -649.000 CONAGRA BRANDS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 35.241200 -24,171.76 22,864.52 -1,307.24

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 20605P101 20180216S003330 304.. -51.000 CONCHO RESOURCES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 145.590000 -6,280.95 7,424.53 1,143.58

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 20825C104 20180216S002550 304.. -86.000 CONOCOPHILLIPS UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 54.410000 -3,884.21 4,678.50 794.29

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 209115104 20180216S000440 304.. -345.000 CONSOLIDATED EDISON INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 76.840000 -28,027.65 26,506.59 -1,521.06

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 209115104 20180322S003990 306.. -113.000 CONSOLIDATED EDISON INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 77.128300 -9,180.07 8,714.16 -465.91

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 21036P108 20180216S002660 304.. -83.000 CONSTELLATION BRANDS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 216.690000 -14,232.86 17,984.23 3,751.37

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 216648402 20180216S002430 304.. -89.000 COOPER COS INC/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 232.900000 -15,676.15 20,726.95 5,050.80

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 219350105 20180216S000560 304.. -296.000 CORNING INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 29.450000 -7,188.95 8,714.77 1,525.82

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 219350105 20180322S002510 306.. -1,417.000 CORNING INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 29.415400 -34,414.69 41,666.48 7,251.79

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 22160K105 20180216S004020 304.. -22.000 COSTCO WHOLESALE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 191.450000 -3,586.98 4,211.63 624.65

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 22160K105 20180322S003720 306.. -155.000 COSTCO WHOLESALE CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 187.161000 -25,271.87 29,007.73 3,735.86

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 222070203 20180216S004760 304.. -148.000 COTY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 21.420000 -2,735.13 3,168.97 433.84

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 22822V101 20180216S002140 304.. -105.000 CROWN CASTLE INTERNATIONAL COR UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 107.530000 -10,690.15 11,289.59 599.44

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 231021106 20180216S003220 304.. -55.000 CUMMINS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 164.930000 -7,307.24 9,070.53 1,763.29

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 231021106 20180322S003210 306.. -330.000 CUMMINS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 162.284300 -43,843.43 53,549.28 9,705.85

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 23331A109 20180216S000660 304.. -272.000 DR HORTON INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 45.170000 -9,819.12 12,283.91 2,464.79

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 233331107 20180216S000810 304.. -237.000 DTE ENERGY CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 102.730000 -24,012.53 24,344.66 332.13
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 235851102 20180216S001610 304.. -143.000 DANAHER CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 97.340000 -11,629.38 13,918.22 2,288.84

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 235851102 20180322S003660 306.. -178.000 DANAHER CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 100.481000 -14,475.74 17,883.42 3,407.68

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 237194105 20180216S001370 304.. -166.000 DARDEN RESTAURANTS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 97.400000 -11,712.06 16,166.77 4,454.71

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 237194105 20180322S003390 306.. -264.000 DARDEN RESTAURANTS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 94.349400 -18,626.40 24,905.02 6,278.62

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 23918K108 20180216S001280 304.. -174.000 DAVITA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 73.810000 -13,210.36 12,841.33 -369.03

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 23918K108 20180322S003070 306.. -397.000 DAVITA INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 67.518800 -30,140.89 26,800.37 -3,340.52

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 244199105 20180216S003100 304.. -59.000 DEERE & CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 165.930000 -5,693.15 9,789.20 4,096.05

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 244199105 20180322S003360 306.. -269.000 DEERE & CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 158.929000 -25,956.90 42,748.22 16,791.32

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 247361702 20180216S002220 304.. -101.000 DELTA AIR LINES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 53.000000 -4,204.98 5,352.11 1,147.13

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 247361702 20180322S004350 306.. -54.000 DELTA AIR LINES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 56.150000 -2,248.21 3,031.48 783.27

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 24906P109 20180216S001980 304.. -115.000 DENTSPLY SIRONA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 57.910000 -7,185.74 6,658.63 -527.11

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 25278X109 20180216S003870 304.. -29.000 DIAMONDBACK ENERGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 124.120000 -2,915.27 3,599.17 683.90

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 253868103 20180216S001220 304.. -179.000 DIGITAL REALTY TRUST INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 102.310000 -19,307.41 18,311.72 -995.69

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 254687106 20180216S002390 304.. -92.000 WALT DISNEY CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 105.310000 -9,411.11 9,687.60 276.49

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 254687106 20180322S002950 306.. -498.000 WALT DISNEY CO/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 102.394900 -50,942.75 50,986.50 43.75

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 254709108 20180216S001830 304.. -126.000 DISCOVER FINANCIAL SERVICES UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 78.350000 -7,311.32 9,870.92 2,559.60

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 254709108 20180322S002540 306.. -1,166.000 DISCOVER FINANCIAL SERVICES UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 75.564900 -67,658.70 88,094.97 20,436.27

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 25470M109 20180216S003040 304.. -63.000 DISH NETWORK CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 45.620000 -3,366.45 2,873.52 -492.93

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 256746108 20180216S003000 304.. -64.000 DOLLAR TREE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 108.200000 -5,841.30 6,924.16 1,082.86

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 256746108 20180322S004010 306.. -111.000 DOLLAR TREE INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 95.359000 -10,131.01 10,583.49 452.48

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 25746U109 20180216S002960 304.. -67.000 DOMINION ENERGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 75.310000 -5,213.86 5,045.15 -168.71

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 260003108 20180216S002440 304.. -88.000 DOVER CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 101.460000 -6,864.80 8,927.61 2,062.81

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 26078J100 20180216S000980 304.. -206.000 DOWDUPONT INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 71.660000 -12,546.56 14,760.06 2,213.50

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 26138E109 20180216S001800 304.. -128.000 DR PEPPER SNAPPLE GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 115.150000 -12,425.68 14,737.89 2,312.21

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 264411505 20180216S000320 304.. -410.000 DUKE REALTY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 25.610000 -10,931.78 10,496.77 -435.01

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 26441C204 20180216S000740 304.. -260.000 DUKE ENERGY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 76.100000 -22,041.82 19,783.59 -2,258.23

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 26441C204 20180322S002760 306.. -754.000 DUKE ENERGY CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 76.665700 -63,921.27 57,797.06 -6,124.21

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 26875P101 20180216S003130 304.. -58.000 EOG RESOURCES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 107.200000 -5,439.97 6,217.01 777.04

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 26884L109 20180216S001160 304.. -182.000 EQT CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 52.970000 -12,500.74 9,638.94 -2,861.80

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 26884L109 20180322S003100 306.. -391.000 EQT CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 49.503000 -26,855.99 19,351.31 -7,504.68

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 269246401 20180216S000470 304.. -340.000 E*TRADE FINANCIAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 51.490000 -11,302.59 17,503.64 6,201.05

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 269246401 20180322S002730 306.. -796.000 E*TRADE FINANCIAL CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 57.634700 -26,461.36 45,868.20 19,406.84

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 277432100 20180216S002160 304.. -104.000 EASTMAN CHEMICAL CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 99.850000 -7,844.31 10,383.38 2,539.07

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 277432100 20180322S003350 306.. -271.000 EASTMAN CHEMICAL CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 108.092200 -20,440.45 29,289.60 8,849.15

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 278642103 20180216S001020 304.. -202.000 EBAY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 43.160000 -7,128.45 8,716.59 1,588.14

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 278642103 20180322S003620 306.. -198.000 EBAY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 41.892600 -6,987.30 8,292.55 1,305.25

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 278865100 20180216S004000 304.. -23.000 ECOLAB INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 131.220000 -2,799.38 3,017.82 218.44

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 278865100 20180322S004790 306.. -4.000 ECOLAB INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 137.130000 -486.85 548.46 61.61

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 281020107 20180216S000600 304.. -294.000 EDISON INTERNATIONAL UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 60.040000 -22,729.43 17,649.14 -5,080.29

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 28176E108 20180216S003380 304.. -49.000 EDWARDS LIFESCIENCES CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 134.270000 -5,598.05 6,578.70 980.65

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 28176E108 20180322S004090 306.. -105.000 EDWARDS LIFESCIENCES CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 140.507100 -11,995.83 14,751.85 2,756.02

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 285512109 20180216S002700 304.. -78.000 ELECTRONIC ARTS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 126.430000 -6,890.85 9,860.72 2,969.87

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 291011104 20180216S002720 304.. -78.000 EMERSON ELECTRIC CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 71.380000 -4,642.89 5,566.92 924.03

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 291011104 20180322S004070 306.. -104.000 EMERSON ELECTRIC CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 71.323000 -6,190.52 7,416.37 1,225.85

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 29364G103 20180216S001000 304.. -204.000 ENTERGY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 76.240000 -16,520.63 15,551.07 -969.56

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 29364G103 20180322S004050 306.. -106.000 ENTERGY CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 78.447500 -8,584.25 8,314.18 -270.07

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 294429105 20180216S002860 304.. -71.000 EQUIFAX INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 117.050000 -9,179.65 8,309.82 -869.83
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 294429105 20180322S004780 306.. -7.000 EQUIFAX INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 121.450000 -905.04 850.06 -54.98

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 29444U700 20180216S003970 304.. -25.000 EQUINIX INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 405.290000 -10,104.91 10,131.82 26.91

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 29476L107 20180216S002560 304.. -86.000 EQUITY RESIDENTIAL UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 57.900000 -6,029.50 4,978.63 -1,050.87

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 297178105 20180216S002650 304.. -83.000 ESSEX PROPERTY TRUST INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 228.920000 -19,409.23 18,999.30 -409.93

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 30040W108 20180216S000460 304.. -341.000 EVERSOURCE ENERGY UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 58.470000 -20,264.83 19,935.24 -329.59

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 30040W108 20180322S002780 306.. -702.000 EVERSOURCE ENERGY UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 57.873400 -41,718.22 40,619.17 -1,099.05

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 30161N101 20180216S000300 304.. -479.000 EXELON CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 37.600000 -18,082.81 18,006.39 -76.42

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 30161N101 20180322S003310 306.. -282.000 EXELON CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 38.428800 -10,645.83 10,833.84 188.01

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 30212P303 20180216S004790 304.. -26.000 EXPEDIA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 102.000000 -3,454.83 2,651.73 -803.10

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 302130109 20180216S001030 304.. -201.000 EXPEDITORS INTERNATIONAL OF WA UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 63.920000 -10,138.13 12,846.11 2,707.98

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 302130109 20180322S002870 306.. -586.000 EXPEDITORS INTERNATIONAL OF WA UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 64.549100 -29,556.93 37,819.03 8,262.10

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 30219G108 20180216S001040 304.. -201.000 EXPRESS SCRIPTS HOLDING CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 74.510000 -15,179.72 14,974.65 -205.07

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 30219G108 20180322S002770 306.. -721.000 EXPRESS SCRIPTS HOLDING CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 72.446500 -54,450.65 52,225.51 -2,225.14

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 30225T102 20180216S001890 304.. -120.000 EXTRA SPACE STORAGE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 82.370000 -10,653.04 9,883.27 -769.77

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 30231G102 20180216S001480 304.. -154.000 EXXON MOBIL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 76.180000 -14,314.21 11,730.28 -2,583.93

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 302491303 20180216S003020 304.. -64.000 FMC CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 85.040000 -4,811.49 5,441.95 630.46

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 30303M102 20180216S004050 304.. -21.000 FACEBOOK INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 178.990000 -2,533.70 3,758.54 1,224.84

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 311900104 20180216S004680 304.. -76.000 FASTENAL CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 55.520000 -3,292.09 4,218.85 926.76

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 311900104 20180322S003910 306.. -130.000 FASTENAL CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 56.897200 -5,631.20 7,395.16 1,763.96

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 313747206 20180216S003300 304.. -52.000 FEDERAL REALTY INVESTMENT TRUS UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 111.880000 -8,395.65 5,817.23 -2,578.42

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 31428X106 20180216S003600 304.. -42.000 FEDEX CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 244.000000 -7,255.41 10,247.44 2,992.03

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 31428X106 20180322S003820 306.. -140.000 FEDEX CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 256.260400 -24,184.70 35,874.23 11,689.53

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 315616102 20180216S003590 304.. -42.000 F5 NETWORKS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 144.840000 -5,563.96 6,082.81 518.85

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 315616102 20180322S004340 306.. -55.000 F5 NETWORKS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 150.560000 -7,286.14 8,280.05 993.91

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 31620M106 20180216S001960 304.. -116.000 FIDELITY NATIONAL INFORMATION UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 96.540000 -9,203.10 11,197.51 1,994.41

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 31620R303 20180216S000220 304.. -610.000 FNF GROUP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 39.510000 -18,249.31 24,095.96 5,846.65

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 31620R303 20180322S003140 306.. -365.000 FNF GROUP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 41.080000 -10,919.67 14,990.20 4,070.53

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 316773100 20180216S000260 304.. -513.000 FIFTH THIRD BANCORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 33.110000 -10,628.97 16,981.18 6,352.21

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 316773100 20180322S002500 306.. -1,435.000 FIFTH THIRD BANCORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 33.654000 -29,732.11 48,278.02 18,545.91

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 33616C100 20180216S004230 304.. -249.000 FIRST REPUBLIC BANK/CA UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 94.610000 -19,851.41 23,555.47 3,704.06

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 337738108 20180216S003260 304.. -53.000 FISERV INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 140.500000 -5,974.05 7,445.92 1,471.87

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 337932107 20180216S004290 304.. -431.000 FIRSTENERGY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 32.930000 -15,247.83 14,189.27 -1,058.56

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 339041105 20180216S004130 304.. -16.000 FLEETCOR TECHNOLOGIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 195.000000 -3,040.47 3,119.80 79.33

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 339041105 20180322S004700 306.. -18.000 FLEETCOR TECHNOLOGIES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 209.890000 -3,420.53 3,777.75 357.22

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 343412102 20180216S002530 304.. -87.000 FLUOR CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 57.680000 -4,549.87 5,017.39 467.52

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 343412102 20180322S003890 306.. -132.000 FLUOR CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 58.630600 -6,903.26 7,737.74 834.48

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 344849104 20180216S004430 304.. -158.000 FOOT LOCKER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 49.240000 -10,148.36 7,778.55 -2,369.81

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 344849104 20180322S003040 306.. -413.000 FOOT LOCKER INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 44.120800 -26,527.05 18,217.33 -8,309.72

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 34959J108 20180216S003140 304.. -57.000 FORTIVE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 75.080000 -3,661.38 4,279.03 617.65

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 34964C106 20180216S003520 304.. -45.000 FORTUNE BRANDS HOME & SECURITY UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 62.690000 -2,708.81 2,820.64 111.83

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 34964C106 20180322S004740 306.. -14.000 FORTUNE BRANDS HOME & SECURITY UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 61.080000 -842.74 854.96 12.22

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 354613101 20180216S001820 304.. -126.000 FRANKLIN RESOURCES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 38.860000 -4,591.64 4,895.29 303.65

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 354613101 20180322S004030 306.. -107.000 FRANKLIN RESOURCES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 38.850300 -3,899.25 4,155.81 256.56

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 35671D857 20180216S000370 304.. -381.000 FREEPORT-MCMORAN INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 19.040000 -5,020.04 7,251.21 2,231.17

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 35671D857 20180322S002480 306.. -1,515.000 FREEPORT-MCMORAN INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 19.060900 -19,961.56 28,861.44 8,899.88

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 36174X101 20180216S000610 304.. -293.000 GGP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 22.020000 -8,822.30 6,449.51 -2,372.79

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 363576109 20180216S000670 304.. -272.000 ARTHUR J GALLAGHER & CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 68.880000 -13,655.99 18,732.88 5,076.89

Transaction Detail
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 363576109 20180322S002650 306.. -1,016.000 ARTHUR J GALLAGHER & CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 70.629900 -51,009.16 71,748.16 20,739.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 366651107 20180216S002510 304.. -88.000 GARTNER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 117.620000 -8,986.94 10,349.66 1,362.72

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 366651107 20180322S003560 306.. -212.000 GARTNER INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 123.611600 -21,650.36 26,202.93 4,552.57

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 369550108 20180216S003580 304.. -42.000 GENERAL DYNAMICS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 225.600000 -6,507.39 9,474.66 2,967.27

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 369604103 20180216S000790 304.. -239.000 GENERAL ELECTRIC CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 14.850000 -7,357.34 3,547.27 -3,810.07

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 370334104 20180216S004710 304.. -68.000 GENERAL MILLS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 56.450000 -4,834.24 3,838.00 -996.24

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 37045V100 20180216S002020 304.. -114.000 GENERAL MOTORS CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 41.870000 -4,414.54 4,772.20 357.66

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 372460105 20180216S003290 304.. -51.000 GENUINE PARTS CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 100.490000 -5,109.16 5,124.49 15.33

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 372460105 20180322S004520 306.. -36.000 GENUINE PARTS CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 91.020300 -3,606.47 3,276.29 -330.18

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 37940X102 20180216S002920 304.. -69.000 GLOBAL PAYMENTS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 112.690000 -6,046.40 7,774.91 1,728.51

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 37940X102 20180322S003840 306.. -136.000 GLOBAL PAYMENTS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 117.559900 -11,917.53 15,986.42 4,068.89

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 38141G104 20180216S003860 304.. -31.000 GOLDMAN SACHS GROUP INC/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 266.630000 -5,446.51 8,265.10 2,818.59

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 38141G104 20180322S003870 306.. -133.000 GOLDMAN SACHS GROUP INC/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 263.785100 -23,367.27 35,081.27 11,714.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 382550101 20180216S004600 304.. -163.000 GOODYEAR TIRE & RUBBER CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 30.000000 -5,003.63 4,888.66 -114.97

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 382550101 20180322S004750 306.. -9.000 GOODYEAR TIRE & RUBBER CO/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 28.430000 -276.27 255.77 -20.50

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 384802104 20180216S004280 304.. -57.000 WW GRAINGER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 269.450000 -12,964.61 15,357.86 2,393.25

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 384802104 20180322S003800 306.. -143.000 WW GRAINGER INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 286.113300 -32,525.25 40,911.82 8,386.57

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 40414L109 20180216S004630 304.. -206.000 HCP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 22.380000 -7,667.57 4,608.62 -3,058.95

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 40434L105 20180216S001110 304.. -191.000 HP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 21.400000 -2,889.33 4,085.87 1,196.54

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 410345102 20180216S004500 304.. -290.000 HANESBRANDS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 20.410000 -7,141.61 5,916.58 -1,225.03

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 410345102 20180322S003010 306.. -457.000 HANESBRANDS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 19.111000 -11,254.19 8,728.95 -2,525.24

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 413875105 20180216S001970 304.. -116.000 HARRIS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 155.790000 -10,807.29 18,070.35 7,263.06

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 416515104 20180216S000930 304.. -213.000 HARTFORD FINANCIAL SERVICES GR UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 54.280000 -9,646.48 11,559.77 1,913.29

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 418056107 20180216S002460 304.. -88.000 HASBRO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 97.230000 -7,389.09 8,555.38 1,166.29

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 427866108 20180216S001710 304.. -134.000 HERSHEY CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 100.400000 -14,287.75 13,452.27 -835.48

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 427866108 20180322S003380 306.. -265.000 HERSHEY CO/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 98.752900 -28,255.63 26,166.26 -2,089.37

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 42809H107 20180216S004640 304.. -102.000 HESS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 45.120000 -5,392.26 4,601.36 -790.90

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 43300A203 20180216S001690 304.. -136.000 HILTON WORLDWIDE HOLDINGS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 84.460000 -7,898.86 11,485.27 3,586.41

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 43300A203 20180322S003270 306.. -301.000 HILTON WORLDWIDE HOLDINGS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 81.943900 -17,482.04 24,661.53 7,179.49

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 436440101 20180216S004320 304.. -292.000 HOLOGIC INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 39.120000 -11,877.98 11,420.58 -457.40

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 437076102 20180216S003790 304.. -33.000 HOME DEPOT INC/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 185.070000 -5,193.98 6,106.91 912.93

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 438516106 20180216S003480 304.. -45.000 HONEYWELL INTERNATIONAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 153.090000 -5,506.56 6,888.55 1,381.99

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 438516106 20180322S003850 306.. -135.000 HONEYWELL INTERNATIONAL INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 152.071400 -16,519.67 20,527.81 4,008.14

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 440452100 20180216S004310 304.. -377.000 HORMEL FOODS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 33.770000 -13,547.03 12,728.16 -818.87

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 440452100 20180322S004060 306.. -105.000 HORMEL FOODS CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 32.877100 -3,773.04 3,450.97 -322.07

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 44107P104 20180216S000330 304.. -393.000 HOST HOTELS & RESORTS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 19.590000 -7,125.48 7,695.74 570.26

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 444859102 20180216S002580 304.. -86.000 HUMANA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 266.880000 -18,126.02 22,950.49 4,824.47

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 444859102 20180322S003200 306.. -337.000 HUMANA INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 272.739200 -71,028.70 91,907.61 20,878.91

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 445658107 20180216S004450 304.. -62.000 JB HUNT TRANSPORT SERVICES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 120.440000 -5,215.88 7,466.63 2,250.75

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 446150104 20180216S000170 304.. -1,052.000 HUNTINGTON BANCSHARES INC/OH UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 15.790000 -10,244.06 16,602.80 6,358.74

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 446150104 20180322S002380 306.. -3,052.000 HUNTINGTON BANCSHARES INC/OH UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 15.893300 -29,719.45 48,474.70 18,755.25

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 446413106 20180216S003910 304.. -28.000 HUNTINGTON INGALLS INDUSTRIES UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 262.760000 -5,273.41 7,356.90 2,083.49

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 446413106 20180322S003960 306.. -120.000 HUNTINGTON INGALLS INDUSTRIES UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 257.717500 -22,600.33 30,924.18 8,323.85

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 45168D104 20180216S003190 304.. -56.000 IDEXX LABORATORIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 181.130000 -7,096.07 10,142.62 3,046.55

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 45168D104 20180322S004670 306.. -22.000 IDEXX LABORATORIES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 200.260000 -2,787.74 4,405.39 1,617.65

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 452308109 20180216S003720 304.. -36.000 ILLINOIS TOOL WORKS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 163.070000 -4,025.49 5,870.11 1,844.62

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 452327109 20180216S003740 304.. -35.000 ILLUMINA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 228.850000 -6,279.46 8,009.30 1,729.84
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 457187102 20180216S003320 304.. -51.000 INGREDION INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 130.850000 -6,705.17 6,672.81 -32.36

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 458140100 20180216S002480 304.. -88.000 INTEL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 45.800000 -3,083.97 4,029.64 945.67

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 45866F104 20180216S000500 304.. -317.000 INTERCONTINENTAL EXCHANGE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 72.120000 -17,444.84 22,859.13 5,414.29

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 459200101 20180216S003730 304.. -35.000 INTERNATIONAL BUSINESS MACHINE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 155.870000 -5,627.67 5,455.06 -172.61

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 459200101 20180322S003250 306.. -305.000 INTERNATIONAL BUSINESS MACHINE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 157.352800 -49,041.10 47,988.44 -1,052.66

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 459506101 20180216S002260 304.. -99.000 INTERNATIONAL FLAVORS & FRAGRA UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 143.580000 -13,493.68 14,213.35 719.67

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 460146103 20180216S002980 304.. -66.000 INTERNATIONAL PAPER CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 58.440000 -3,254.09 3,856.45 602.36

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 460146103 20180322S002890 306.. -561.000 INTERNATIONAL PAPER CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 53.658600 -27,659.79 30,096.16 2,436.37

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 460690100 20180216S004550 304.. -215.000 INTERPUBLIC GROUP OF COS INC/T UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 25.120000 -5,065.29 5,399.06 333.77

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 461202103 20180216S003440 304.. -47.000 INTUIT INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 169.020000 -5,602.02 7,943.40 2,341.38

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 461202103 20180322S003280 306.. -301.000 INTUIT INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 177.661700 -35,876.76 53,471.92 17,595.16

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 46120E602 20180216S003550 304.. -43.000 INTUITIVE SURGICAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 418.560000 -9,825.37 17,997.34 8,171.97

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 46266C105 20180216S001210 304.. -179.000 IQVIA HOLDINGS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 101.390000 -15,225.16 18,147.05 2,921.89

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 46284V101 20180216S002620 304.. -85.000 IRON MOUNTAIN INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 35.000000 -3,167.00 2,974.29 -192.71

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 46625H100 20180216S000920 304.. -219.000 JPMORGAN CHASE & CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 114.680000 -16,303.34 25,112.69 8,809.35

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 46625H100 20180322S002680 306.. -926.000 JPMORGAN CHASE & CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 115.512500 -68,935.59 106,952.84 38,017.25

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 478160104 20180216S002740 304.. -77.000 JOHNSON & JOHNSON UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 130.880000 -10,199.48 10,076.94 -122.54

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 48203R104 20180216S004440 304.. -284.000 JUNIPER NETWORKS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 26.900000 -7,022.38 7,637.29 614.91

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 482480100 20180216S002120 304.. -108.000 KLA-TENCOR CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 108.540000 -8,994.56 11,721.23 2,726.67

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 482480100 20180322S004220 306.. -78.000 KLA-TENCOR CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 118.996000 -6,496.07 9,280.69 2,784.62

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 485170302 20180216S002420 304.. -89.000 KANSAS CITY SOUTHERN UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 107.280000 -8,000.00 9,547.02 1,547.02

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 487836108 20180216S004460 304.. -106.000 KELLOGG CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 69.310000 -8,730.44 7,345.89 -1,384.55

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 487836108 20180322S003830 306.. -136.000 KELLOGG CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 63.877700 -11,201.32 8,685.80 -2,515.52

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 493267108 20180216S000180 304.. -1,015.000 KEYCORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 20.840000 -16,063.83 21,144.50 5,080.67

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 493267108 20180322S002410 306.. -2,347.000 KEYCORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 20.975600 -37,144.64 49,205.12 12,060.48

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 494368103 20180216S003920 304.. -28.000 KIMBERLY-CLARK CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 115.850000 -3,757.39 3,243.51 -513.88

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 49446R109 20180216S000570 304.. -296.000 KIMCO REALTY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 14.640000 -9,114.83 4,331.11 -4,783.72

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 49456B101 20180216S001400 304.. -158.000 KINDER MORGAN INC/DE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 17.260000 -3,139.07 2,725.82 -413.25

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 500754106 20180216S003370 304.. -49.000 KRAFT HEINZ CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 69.940000 -4,355.87 3,426.61 -929.26

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 501044101 20180216S000850 304.. -231.000 KROGER CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 28.640000 -7,211.53 6,613.95 -597.58

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 501044101 20180322S002530 306.. -1,284.000 KROGER CO/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 23.710700 -40,084.88 30,430.99 -9,653.89

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 501797104 20180216S004560 304.. -108.000 L BRANDS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 49.270000 -7,281.71 5,320.22 -1,961.49

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 501797104 20180322S003020 306.. -438.000 L BRANDS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 39.915000 -29,531.39 17,477.98 -12,053.41

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 501889208 20180216S001700 304.. -135.000 LKQ CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 41.670000 -4,483.99 5,624.31 1,140.32

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 501889208 20180322S004210 306.. -80.000 LKQ CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 39.633900 -2,657.18 3,169.83 512.65

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 502413107 20180216S002370 304.. -93.000 L3 TECHNOLOGIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 212.510000 -14,177.32 19,762.27 5,584.95

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 502413107 20180322S002980 306.. -481.000 L3 TECHNOLOGIES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 207.470000 -73,325.72 99,785.95 26,460.23

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 50540R409 20180216S001910 304.. -120.000 LABORATORY CORP OF AMERICA HOL UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 173.680000 -16,721.98 20,840.21 4,118.23

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 50540R409 20180322S004760 306.. -9.000 LABORATORY CORP OF AMERICA HOL UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 170.430000 -1,254.15 1,533.74 279.59

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 512807108 20180216S003490 304.. -45.000 LAM RESEARCH CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 185.330000 -4,290.70 8,339.31 4,048.61

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 518439104 20180216S001410 304.. -157.000 ESTEE LAUDER COS INC/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 139.210000 -15,829.92 21,854.28 6,024.36

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 518439104 20180322S004580 306.. -32.000 ESTEE LAUDER COS INC/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 146.690000 -3,226.48 4,693.65 1,467.17

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 521865204 20180216S003270 304.. -52.000 LEAR CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 191.900000 -6,827.92 9,978.17 3,150.25

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 526057104 20180216S001290 304.. -174.000 LENNAR CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 60.370000 -8,676.87 10,502.82 1,825.95

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 530307305 20180216S001540 304.. -150.000 LIBERTY BROADBAND CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 91.090000 -11,433.46 13,662.05 2,228.59

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 53071M104 20180216S000950 304.. -211.000 LIBERTY INTERACTIVE CORP QVC G UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 27.830000 -5,072.95 5,870.41 797.46

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 53071M104 20180322S003330 306.. -277.000 LIBERTY INTERACTIVE CORP QVC G UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 26.486200 -6,659.75 7,333.74 673.99
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 532457108 20180216S002280 304.. -99.000 ELI LILLY & CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 77.950000 -8,030.02 7,716.13 -313.89

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 534187109 20180216S001640 304.. -140.000 LINCOLN NATIONAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 76.680000 -7,696.54 10,733.90 3,037.36

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 534187109 20180322S004040 306.. -107.000 LINCOLN NATIONAL CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 77.641300 -5,882.35 8,306.35 2,424.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 539830109 20180216S003470 304.. -46.000 LOCKHEED MARTIN CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 361.000000 -12,224.28 16,605.26 4,380.98

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 540424108 20180216S000680 304.. -270.000 LOEWS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 49.660000 -11,584.97 13,405.86 1,820.89

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 540424108 20180322S002830 306.. -647.000 LOEWS CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 51.852600 -27,761.02 33,541.38 5,780.36

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 55261F104 20180216S002110 304.. -108.000 M&T BANK CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 189.920000 -12,774.04 20,510.07 7,736.03

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 55261F104 20180322S004140 306.. -95.000 M&T BANK CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 190.009500 -11,236.42 18,049.53 6,813.11

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 552953101 20180216S001390 304.. -160.000 MGM RESORTS INTERNATIONAL UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 34.850000 -3,746.94 5,574.67 1,827.73

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 55354G100 20180216S003170 304.. -56.000 MSCI INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 147.890000 -6,507.08 8,281.22 1,774.14

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 554382101 20180216S000860 304.. -231.000 MACERICH CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 61.040000 -18,984.26 14,098.18 -4,886.08

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 554382101 20180322S003260 306.. -304.000 MACERICH CO/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 57.325100 -24,983.62 17,423.38 -7,560.24

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 55616P104 20180216S004350 304.. -390.000 MACY'S INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 26.400000 -12,325.84 10,292.83 -2,033.01

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 55616P104 20180322S002420 306.. -2,240.000 MACY'S INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 29.005000 -70,794.58 64,947.29 -5,847.29

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 565849106 20180216S000390 304.. -362.000 MARATHON OIL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 16.220000 -5,372.34 5,868.78 496.44

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 56585A102 20180216S001360 304.. -167.000 MARATHON PETROLEUM CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 67.720000 -7,800.59 11,307.72 3,507.13

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 570535104 20180216S004120 304.. -17.000 MARKEL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 1,130.270000 -16,205.96 19,214.01 3,008.05

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 570535104 20180322S004650 306.. -23.000 MARKEL CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 1,177.585300 -21,925.71 27,083.60 5,157.89

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 571748102 20180216S002130 304.. -108.000 MARSH & MCLENNAN COS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 82.330000 -7,490.04 8,890.62 1,400.58

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 571748102 20180322S004080 306.. -104.000 MARSH & MCLENNAN COS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 84.886800 -7,212.63 8,826.98 1,614.35

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 571903202 20180216S003080 304.. -60.000 MARRIOTT INTERNATIONAL INC/MD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 140.760000 -4,265.37 8,444.95 4,179.58

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 573284106 20180216S003090 304.. -60.000 MARTIN MARIETTA MATERIALS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 221.630000 -12,169.70 13,297.04 1,127.34

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 573284106 20180322S004110 306.. -103.000 MARTIN MARIETTA MATERIALS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 207.905000 -20,891.32 21,412.69 521.37

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 574599106 20180216S001470 304.. -155.000 MASCO CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 42.840000 -5,296.30 6,638.88 1,342.58

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 574599106 20180322S003420 306.. -251.000 MASCO CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 41.540000 -8,576.59 10,423.78 1,847.19

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 57636Q104 20180216S003010 304.. -64.000 MASTERCARD INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 174.200000 -6,160.49 11,148.06 4,987.57

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 577081102 20180216S004690 304.. -247.000 MATTEL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 16.880000 -7,661.81 4,167.41 -3,494.40

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 57772K101 20180216S001070 304.. -193.000 MAXIM INTEGRATED PRODUCTS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 60.820000 -7,500.42 11,736.53 4,236.11

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 579780206 20180216S004330 304.. -107.000 MCCORMICK & CO INC/MD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 104.390000 -11,139.76 11,168.67 28.91

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 579780206 20180322S003680 306.. -178.000 MCCORMICK & CO INC/MD UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 107.277300 -18,531.56 19,093.13 561.57

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 580135101 20180216S002010 304.. -113.000 MCDONALD'S CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 159.370000 -15,779.66 18,007.54 2,227.88

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 580135101 20180322S003370 306.. -268.000 MCDONALD'S CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 159.329900 -37,424.32 42,696.74 5,272.42

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 58733R102 20180216S004110 304.. -17.000 MERCADOLIBRE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 377.210000 -4,390.99 6,412.29 2,021.30

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 58733R102 20180322S004320 306.. -58.000 MERCADOLIBRE INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 362.100800 -14,981.04 21,000.78 6,019.74

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 58933Y105 20180216S002400 304.. -92.000 MERCK & CO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 55.990000 -5,487.95 5,150.27 -337.68

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 59156R108 20180216S002060 304.. -111.000 METLIFE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 46.430000 -4,721.72 5,152.78 431.06

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 592688105 20180216S004010 304.. -22.000 METTLER-TOLEDO INTERNATIONAL I UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 628.940000 -8,695.72 13,836.19 5,140.47

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 592688105 20180322S004500 306.. -40.000 METTLER-TOLEDO INTERNATIONAL I UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 612.940000 -15,810.41 24,516.63 8,706.22

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 594918104 20180216S002600 304.. -84.000 MICROSOFT CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 92.450000 -5,355.04 7,764.99 2,409.95

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 594918104 20180322S004560 306.. -33.000 MICROSOFT CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 93.410000 -2,103.76 3,082.12 978.36

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 595017104 20180216S004530 304.. -70.000 MICROCHIP TECHNOLOGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 82.230000 -3,905.03 5,755.43 1,850.40

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 595112103 20180216S000630 304.. -285.000 MICRON TECHNOLOGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 43.290000 -4,581.37 12,335.22 7,753.85

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 59522J103 20180216S002350 304.. -95.000 MID-AMERICA APARTMENT COMMUNIT UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 88.950000 -9,224.76 8,449.34 -775.42

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 608190104 20180216S003250 304.. -53.000 MOHAWK INDUSTRIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 251.800000 -11,120.30 13,344.69 2,224.39

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 608190104 20180322S004720 306.. -15.000 MOHAWK INDUSTRIES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 248.350000 -3,147.25 3,725.01 577.76

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 60871R209 20180216S001840 304.. -123.000 MOLSON COORS BREWING CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 81.710000 -12,184.97 10,049.17 -2,135.80

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 60871R209 20180322S003160 306.. -350.000 MOLSON COORS BREWING CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 76.264100 -34,672.69 26,688.32 -7,984.37

Transaction Detail
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 609207105 20180216S001580 304.. -145.000 MONDELEZ INTERNATIONAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 44.050000 -6,585.48 6,386.01 -199.47

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 61166W101 20180216S002380 304.. -92.000 MONSANTO CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 120.720000 -9,746.53 11,105.29 1,358.76

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 61174X109 20180216S002810 304.. -74.000 MONSTER BEVERAGE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 65.970000 -4,738.06 4,881.10 143.04

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 61174X109 20180322S003980 306.. -114.000 MONSTER BEVERAGE CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 58.368200 -7,299.18 6,652.67 -646.51

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 615369105 20180216S003530 304.. -45.000 MOODY'S CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 166.260000 -5,095.28 7,481.18 2,385.90

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 617446448 20180216S001870 304.. -121.000 MORGAN STANLEY UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 55.270000 -4,430.74 6,686.60 2,255.86

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 617446448 20180322S003550 306.. -215.000 MORGAN STANLEY UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 57.517100 -7,872.80 12,363.74 4,490.94

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 61945C103 20180216S000490 304.. -333.000 MOSAIC CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 25.780000 -9,458.87 8,582.04 -876.83

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 61945C103 20180322S002710 306.. -821.000 MOSAIC CO/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 25.529700 -23,320.53 20,951.18 -2,369.35

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 620076307 20180216S001170 304.. -181.000 MOTOROLA SOLUTIONS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 105.830000 -12,434.75 19,153.42 6,718.67

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 631103108 20180216S001260 304.. -175.000 NASDAQ INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 79.920000 -11,906.70 13,984.36 2,077.66

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 631103108 20180322S003780 306.. -146.000 NASDAQ INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 84.451300 -9,933.59 12,328.14 2,394.55

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 637071101 20180216S004370 304.. -262.000 NATIONAL OILWELL VARCO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 34.900000 -9,091.22 9,141.61 50.39

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 637071101 20180322S002620 306.. -1,058.000 NATIONAL OILWELL VARCO INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 38.113800 -36,711.88 40,312.88 3,601.00

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 64110D104 20180216S000580 304.. -295.000 NETAPP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 57.400000 -8,515.29 16,930.39 8,415.10

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 64110L106 20180216S003840 304.. -31.000 NETFLIX INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 279.000000 -4,983.67 8,648.57 3,664.90

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 64110L106 20180322S004160 306.. -90.000 NETFLIX INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 317.098800 -14,468.71 28,537.33 14,068.62

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 651229106 20180216S002200 304.. -102.000 NEWELL BRANDS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 27.690000 -4,745.35 2,823.54 -1,921.81

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 651639106 20180216S000250 304.. -544.000 NEWMONT MINING CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 39.070000 -22,271.15 21,249.50 -1,021.65

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 651639106 20180322S003520 306.. -220.000 NEWMONT MINING CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 37.835900 -9,006.71 8,321.50 -685.21

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 65339F101 20180216S001250 304.. -177.000 NEXTERA ENERGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 154.670000 -23,600.12 27,374.62 3,774.50

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 654106103 20180216S002680 304.. -81.000 NIKE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 67.900000 -4,628.61 5,499.16 870.55

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 654106103 20180322S004240 306.. -76.000 NIKE INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 66.894100 -4,342.89 5,083.07 740.18

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 65473P105 20180216S000290 304.. -491.000 NISOURCE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 23.320000 -12,456.36 11,446.17 -1,010.19

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 655044105 20180216S001430 304.. -156.000 NOBLE ENERGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 26.170000 -6,085.01 4,081.25 -2,003.76

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 655844108 20180216S002730 304.. -78.000 NORFOLK SOUTHERN CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 142.000000 -9,020.03 11,075.15 2,055.12

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 655844108 20180322S004130 306.. -96.000 NORFOLK SOUTHERN CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 140.700000 -11,101.57 13,505.92 2,404.35

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 665859104 20180216S001230 304.. -179.000 NORTHERN TRUST CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 103.640000 -13,594.94 18,549.79 4,954.85

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 665859104 20180322S003640 306.. -190.000 NORTHERN TRUST CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 106.710000 -14,430.39 20,272.53 5,842.14

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 666807102 20180216S003420 304.. -48.000 NORTHROP GRUMMAN CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 355.910000 -12,128.03 17,082.92 4,954.89

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 670346105 20180216S003230 304.. -55.000 NUCOR CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 65.380000 -3,152.70 3,595.40 442.70

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 670346105 20180322S003530 306.. -219.000 NUCOR CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 65.275600 -12,553.46 14,292.83 1,739.37

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 67066G104 20180216S004070 304.. -21.000 NVIDIA CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 245.730000 -1,152.72 5,160.05 4,007.33

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 674599105 20180216S000830 304.. -233.000 OCCIDENTAL PETROLEUM CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 69.260000 -16,941.19 16,135.45 -805.74

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 68389X105 20180216S001930 304.. -118.000 ORACLE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 50.520000 -5,827.94 5,960.33 132.39

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 68389X105 20180322S003240 306.. -307.000 ORACLE CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 47.501000 -15,162.53 14,579.40 -583.13

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 69331C108 20180216S001550 304.. -148.000 PG&E CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 40.010000 -9,621.92 5,920.23 -3,701.69

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 693475105 20180216S001270 304.. -175.000 PNC FINANCIAL SERVICES GROUP I UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 158.910000 -18,253.50 27,807.29 9,553.79

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 693475105 20180322S003760 306.. -149.000 PNC FINANCIAL SERVICES GROUP I UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 159.561800 -15,541.55 23,772.67 8,231.12

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 693506107 20180216S004040 304.. -22.000 PPG INDUSTRIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 115.860000 -2,561.24 2,548.69 -12.55

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 69351T106 20180216S001180 304.. -181.000 PPL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 31.200000 -6,781.12 5,645.70 -1,135.42

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 693656100 20180216S001950 304.. -117.000 PVH CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 150.200000 -11,521.44 17,572.11 6,050.67

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 693656100 20180322S003970 306.. -117.000 PVH CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 144.133900 -11,521.44 16,862.11 5,340.67

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 693718108 20180216S003450 304.. -47.000 PACCAR INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 68.710000 -3,081.84 3,228.94 147.10

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 693718108 20180322S003650 306.. -182.000 PACCAR INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 66.955600 -11,933.95 12,183.81 249.86

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 695156109 20180216S003410 304.. -48.000 PACKAGING CORP OF AMERICA UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 117.640000 -5,698.05 5,646.22 -51.83

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 695156109 20180322S003630 306.. -191.000 PACKAGING CORP OF AMERICA UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 118.425600 -22,673.49 22,616.85 -56.64

Transaction Detail

KRS INTERNAL EQUITY - KR3F10110002 Period :  1/1/2018 to 3/31/2018
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 697435105 20180216S004400 304.. -51.000 PALO ALTO NETWORKS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 160.980000 -6,593.25 8,209.41 1,616.16

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 701094104 20180216S003820 304.. -33.000 PARKER-HANNIFIN CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 184.350000 -3,920.62 6,083.15 2,162.53

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 701094104 20180322S004430 306.. -45.000 PARKER-HANNIFIN CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 182.430000 -5,346.31 8,208.71 2,862.40

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 704326107 20180216S002210 304.. -101.000 PAYCHEX INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 66.480000 -6,153.05 6,713.56 560.51

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 704326107 20180322S003750 306.. -150.000 PAYCHEX INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 65.762800 -9,138.19 9,862.69 724.50

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 70450Y103 20180216S003310 304.. -52.000 PAYPAL HOLDINGS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 78.260000 -2,120.51 4,069.03 1,948.52

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 713448108 20180216S003510 304.. -46.000 PEPSICO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 111.060000 -4,991.96 5,108.29 116.33

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 717081103 20180216S000340 304.. -405.000 PFIZER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 35.760000 -14,444.17 14,479.42 35.25

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 717081103 20180322S002450 306.. -1,647.000 PFIZER INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 36.469100 -58,739.62 60,046.75 1,307.13

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 718172109 20180216S002310 304.. -96.000 PHILIP MORRIS INTERNATIONAL IN UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 103.440000 -9,884.90 9,929.29 44.39

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 718172109 20180322S003810 306.. -143.000 PHILIP MORRIS INTERNATIONAL IN UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 97.754400 -14,724.38 13,977.12 -747.26

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 718546104 20180216S003850 304.. -31.000 PHILLIPS 66 UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 91.830000 -2,372.19 2,846.43 474.24

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 723484101 20180216S001010 304.. -203.000 PINNACLE WEST CAPITAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 77.910000 -16,506.27 15,813.84 -692.43

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 723787107 20180216S003830 304.. -31.000 PIONEER NATURAL RESOURCES CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 179.110000 -4,840.97 5,552.05 711.08

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 74005P104 20180216S003030 304.. -64.000 PRAXAIR INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 154.990000 -8,424.27 9,918.65 1,494.38

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 74005P104 20180322S004100 306.. -103.000 PRAXAIR INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 152.199500 -13,557.81 15,675.15 2,117.34

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 74144T108 20180216S003070 304.. -61.000 T ROWE PRICE GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 108.900000 -5,359.08 6,642.28 1,283.20

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 74144T108 20180322S003400 306.. -259.000 T ROWE PRICE GROUP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 114.089300 -22,754.13 29,545.85 6,791.72

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 741503403 20180216S004200 304.. -1.000 PRICELINE GROUP INC/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 1,874.620000 -1,387.64 1,874.56 486.92

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 74251V102 20180216S001760 304.. -132.000 PRINCIPAL FINANCIAL GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 62.450000 -6,364.76 8,242.21 1,877.45

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 74251V102 20180322S004360 306.. -55.000 PRINCIPAL FINANCIAL GROUP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 62.630000 -2,651.98 3,444.02 792.04

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 742718109 20180216S003120 304.. -58.000 PROCTER & GAMBLE CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 82.250000 -4,986.27 4,769.94 -216.33

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 743315103 20180216S000530 304.. -306.000 PROGRESSIVE CORP/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 56.640000 -10,604.18 17,329.13 6,724.95

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 743315103 20180322S003510 306.. -221.000 PROGRESSIVE CORP/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 62.352700 -7,658.57 13,777.42 6,118.85

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 74340W103 20180216S001500 304.. -152.000 PROLOGIS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 61.460000 -8,030.71 9,340.56 1,309.85

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 744320102 20180216S003960 304.. -26.000 PRUDENTIAL FINANCIAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 109.330000 -2,366.70 2,842.31 475.61

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 744320102 20180322S004680 306.. -21.000 PRUDENTIAL FINANCIAL INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 109.180000 -1,911.57 2,292.51 380.94

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 744573106 20180216S000760 304.. -249.000 PUBLIC SERVICE ENTERPRISE GROU UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 48.720000 -11,936.85 12,129.12 192.27

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 744573106 20180322S002720 306.. -809.000 PUBLIC SERVICE ENTERPRISE GROU UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 48.981200 -38,782.79 39,616.78 833.99

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 74460D109 20180216S004780 304.. -15.000 PUBLIC STORAGE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 189.980000 -3,691.49 2,849.52 -841.97

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 74736K101 20180216S002470 304.. -88.000 QORVO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 78.370000 -5,722.05 6,895.74 1,173.69

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 747525103 20180216S003350 304.. -50.000 QUALCOMM INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 64.790000 -2,949.90 3,239.04 289.14

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 74834L100 20180216S001730 304.. -133.000 QUEST DIAGNOSTICS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 102.700000 -11,317.33 13,657.78 2,340.45

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 74834L100 20180322S003080 306.. -396.000 QUEST DIAGNOSTICS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 103.886600 -33,696.72 41,134.17 7,437.45

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 754730109 20180216S001440 304.. -157.000 RAYMOND JAMES FINANCIAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 90.960000 -12,039.99 14,279.21 2,239.22

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 754730109 20180322S003120 306.. -375.000 RAYMOND JAMES FINANCIAL INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 96.717700 -28,757.93 36,264.55 7,506.62

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 755111507 20180216S002410 304.. -90.000 RAYTHEON CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 217.680000 -13,673.25 19,590.06 5,916.81

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 756109104 20180216S004250 304.. -356.000 REALTY INCOME CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 49.330000 -24,865.67 17,558.40 -7,307.27

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 756109104 20180322S002640 306.. -1,031.000 REALTY INCOME CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 50.093100 -72,012.67 51,634.48 -20,378.19

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 756577102 20180216S003160 304.. -56.000 RED HAT INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 139.800000 -6,104.43 7,828.19 1,723.76

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 756577102 20180322S003590 306.. -202.000 RED HAT INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 155.126900 -22,019.55 31,332.88 9,313.33

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 758849103 20180216S002450 304.. -88.000 REGENCY CENTERS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 57.000000 -5,569.75 5,015.22 -554.53

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 7591EP100 20180216S000150 304.. -1,697.000 REGIONS FINANCIAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 19.360000 -19,829.95 32,840.43 13,010.48

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 7591EP100 20180322S002370 306.. -6,175.000 REGIONS FINANCIAL CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 19.558800 -72,156.70 120,711.05 48,554.35

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 760759100 20180216S000410 304.. -352.000 REPUBLIC SERVICES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 64.250000 -18,159.84 22,612.83 4,452.99

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 760759100 20180322S002610 306.. -1,063.000 REPUBLIC SERVICES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 68.467300 -54,840.66 72,768.42 17,927.76

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 761152107 20180216S001090 304.. -193.000 RESMED INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 94.340000 -12,736.30 18,205.74 5,469.44

Transaction Detail

KRS INTERNAL EQUITY - KR3F10110002 Period :  1/1/2018 to 3/31/2018
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 761152107 20180322S004270 306.. -71.000 RESMED INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 98.826900 -4,685.38 7,015.83 2,330.45

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 773903109 20180216S003800 304.. -33.000 ROCKWELL AUTOMATION INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 186.250000 -4,165.92 6,145.85 1,979.93

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 774341101 20180216S002590 304.. -85.000 ROCKWELL COLLINS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 135.890000 -8,571.12 11,549.74 2,978.62

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 776696106 20180216S003400 304.. -49.000 ROPER TECHNOLOGIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 274.300000 -8,454.32 13,440.01 4,985.69

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 778296103 20180216S003620 304.. -40.000 ROSS STORES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 80.480000 -2,319.46 3,218.82 899.36

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 778296103 20180322S004660 306.. -22.000 ROSS STORES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 77.980000 -1,275.70 1,715.30 439.60

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 78409V104 20180216S003650 304.. -38.000 S&P GLOBAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 188.800000 -4,957.96 7,173.94 2,215.98

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 78410G104 20180216S002240 304.. -100.000 SBA COMMUNICATIONS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 166.750000 -11,471.87 16,673.86 5,201.99

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 78440X101 20180216S002790 304.. -74.000 SL GREEN REALTY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 95.470000 -8,381.57 7,064.05 -1,317.52

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 78486Q101 20180216S003760 304.. -34.000 SVB FINANCIAL GROUP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 247.080000 -6,326.25 8,400.26 2,074.01

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 78486Q101 20180322S004280 306.. -70.000 SVB FINANCIAL GROUP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 263.111100 -13,024.63 18,416.65 5,392.02

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 79466L302 20180216S003430 304.. -48.000 SALESFORCE.COM INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 112.840000 -4,969.11 5,415.83 446.72

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 80589M102 20180216S000820 304.. -236.000 SCANA CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 37.120000 -17,223.94 8,758.34 -8,465.60

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 80589M102 20180322S002750 306.. -780.000 SCANA CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 38.223100 -56,926.60 29,805.53 -27,121.07

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 806407102 20180216S004540 304.. -82.000 HENRY SCHEIN INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 68.220000 -7,289.95 5,593.29 -1,696.66

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 806857108 20180216S002780 304.. -76.000 SCHLUMBERGER LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 66.150000 -6,018.97 5,026.71 -992.26

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 808513105 20180216S000710 304.. -267.000 CHARLES SCHWAB CORP/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 52.000000 -9,094.57 13,881.67 4,787.10

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 808513105 20180322S003950 306.. -123.000 CHARLES SCHWAB CORP/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 55.936100 -4,189.63 6,878.75 2,689.12

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 81211K100 20180216S004620 304.. -111.000 SEALED AIR CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 42.750000 -5,117.76 4,744.31 -373.45

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 81211K100 20180322S003700 306.. -158.000 SEALED AIR CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 43.286900 -7,284.74 6,837.59 -447.15

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 816851109 20180216S004570 304.. -49.000 SEMPRA ENERGY UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 107.730000 -5,561.74 5,278.27 -283.47

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 81762P102 20180216S001770 304.. -132.000 SERVICENOW INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 151.930000 -12,091.68 20,053.30 7,961.62

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 81762P102 20180322S004490 306.. -40.000 SERVICENOW INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 174.596700 -3,664.15 6,983.30 3,319.15

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 824348106 20180216S004140 304.. -15.000 SHERWIN-WILLIAMS CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 400.290000 -5,191.85 6,004.10 812.25

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 82968B103 20180216S004300 304.. -2,087.000 SIRIUS XM HOLDINGS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 6.190000 -8,831.03 12,902.58 4,071.55

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 83088M102 20180216S002990 304.. -65.000 SKYWORKS SOLUTIONS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 103.630000 -5,152.88 6,735.30 1,582.42

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 832696405 20180216S001900 304.. -120.000 JM SMUCKER CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 123.800000 -18,149.60 14,854.75 -3,294.85

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 833034101 20180216S004520 304.. -36.000 SNAP-ON INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 161.120000 -5,759.48 5,799.91 40.43

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 833034101 20180322S004440 306.. -45.000 SNAP-ON INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 153.170000 -7,199.35 6,892.04 -307.31

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 842587107 20180216S004260 304.. -385.000 SOUTHERN CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 43.980000 -20,794.58 16,929.01 -3,865.57

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 844741108 20180216S001920 304.. -120.000 SOUTHWEST AIRLINES CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 58.410000 -5,711.60 7,008.13 1,296.53

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 844741108 20180322S002490 306.. -1,455.000 SOUTHWEST AIRLINES CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 57.878200 -69,253.18 84,196.28 14,943.10

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 854502101 20180216S002070 304.. -110.000 STANLEY BLACK & DECKER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 159.950000 -13,251.50 17,593.26 4,341.76

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 855244109 20180216S002490 304.. -88.000 STARBUCKS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 56.650000 -4,990.84 4,984.42 -6.42

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 855244109 20180322S003220 306.. -326.000 STARBUCKS CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 58.802700 -18,488.81 19,165.97 677.16

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 857477103 20180216S002500 304.. -88.000 STATE STREET CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 103.070000 -6,971.27 9,069.29 2,098.02

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 858119100 20180216S001990 304.. -115.000 STEEL DYNAMICS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 47.140000 -4,289.57 5,420.11 1,130.54

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 858119100 20180322S003930 306.. -124.000 STEEL DYNAMICS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 46.422500 -4,625.27 5,755.01 1,129.74

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 863667101 20180216S002830 304.. -73.000 STRYKER CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 158.230000 -9,239.79 11,549.97 2,310.18

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 863667101 20180322S004250 306.. -77.000 STRYKER CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 166.031400 -9,746.08 12,783.35 3,037.27

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 867914103 20180216S001130 304.. -188.000 SUNTRUST BANKS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 70.130000 -9,969.04 13,182.72 3,213.68

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 867914103 20180322S002820 306.. -649.000 SUNTRUST BANKS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 71.069700 -34,414.39 46,116.68 11,702.29

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 871503108 20180216S000350 304.. -402.000 SYMANTEC CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 27.610000 -8,424.87 11,095.94 2,671.07

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 871503108 20180322S003170 306.. -349.000 SYMANTEC CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 26.975400 -7,314.13 9,410.70 2,096.57

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 871607107 20180216S001340 304.. -167.000 SYNOPSYS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 88.860000 -10,802.94 14,838.02 4,035.08

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 871607107 20180322S004170 306.. -88.000 SYNOPSYS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 87.106500 -5,692.57 7,664.31 1,971.74

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 87165B103 20180216S001940 304.. -118.000 SYNCHRONY FINANCIAL UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 36.740000 -4,297.20 4,334.32 37.12

Transaction Detail

KRS INTERNAL EQUITY - KR3F10110002 Period :  1/1/2018 to 3/31/2018
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 87165B103 20180322S003450 306.. -244.000 SYNCHRONY FINANCIAL UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 35.605100 -8,885.73 8,684.99 -200.74

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 871829107 20180216S001880 304.. -120.000 SYSCO CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 59.250000 -6,262.39 7,108.93 846.54

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 871829107 20180322S003060 306.. -405.000 SYSCO CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 60.303300 -21,135.57 24,418.22 3,282.65

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 87236Y108 20180216S000900 304.. -225.000 TD AMERITRADE HOLDING CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 55.890000 -8,314.47 12,573.26 4,258.79

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 872540109 20180216S002610 304.. -85.000 TJX COS INC/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 77.970000 -6,574.83 6,626.65 51.82

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 872540109 20180322S002930 306.. -517.000 TJX COS INC/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 82.901300 -39,990.46 42,853.80 2,863.34

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 872590104 20180216S000730 304.. -261.000 T-MOBILE US INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 60.630000 -12,195.22 15,822.10 3,626.88

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 872590104 20180322S003190 306.. -341.000 T-MOBILE US INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 62.955400 -15,933.21 21,463.88 5,530.67

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 874054109 20180216S003700 304.. -37.000 TAKE-TWO INTERACTIVE SOFTWARE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 108.110000 -4,031.04 3,999.69 -31.35

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 876030107 20180216S002080 304.. -110.000 TAPESTRY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 50.360000 -4,682.70 5,538.64 855.94

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 876030107 20180322S004120 306.. -99.000 TAPESTRY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 53.192400 -4,214.43 5,264.93 1,050.50

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 87612E106 20180216S000840 304.. -233.000 TARGET CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 76.100000 -15,244.56 17,729.14 2,484.58

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 87612E106 20180322S002660 306.. -1,010.000 TARGET CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 71.070800 -66,081.55 71,769.75 5,688.20

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 87612G101 20180216S004720 304.. -75.000 TARGA RESOURCES CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 49.420000 -4,037.69 3,705.85 -331.84

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 88160R101 20180216S004750 304.. -10.000 TESLA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 332.500000 -2,232.39 3,324.84 1,092.45

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 88160R101 20180322S004640 306.. -25.000 TESLA INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 320.500000 -5,580.98 8,012.06 2,431.08

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 882508104 20180216S002870 304.. -71.000 TEXAS INSTRUMENTS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 104.280000 -4,818.82 7,403.17 2,584.35

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 883203101 20180216S002250 304.. -99.000 TEXTRON INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 59.570000 -3,932.52 5,896.55 1,964.03

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 883556102 20180216S003110 304.. -59.000 THERMO FISHER SCIENTIFIC INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 210.260000 -9,613.79 12,404.61 2,790.82

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 883556102 20180322S003130 306.. -372.000 THERMO FISHER SCIENTIFIC INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 214.223400 -60,615.78 79,685.53 19,069.75

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 88579Y101 20180216S003780 304.. -33.000 3M CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 234.970000 -5,978.70 7,753.58 1,774.88

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 88579Y101 20180322S003940 306.. -124.000 3M CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 235.545100 -22,465.41 29,205.67 6,740.26

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 886547108 20180216S001080 304.. -192.000 TIFFANY & CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 101.210000 -15,832.89 19,430.43 3,597.54

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 886547108 20180322S003430 306.. -251.000 TIFFANY & CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 98.044600 -20,698.21 24,606.11 3,907.90

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 887317303 20180216S002880 304.. -70.000 TIME WARNER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 94.820000 -6,082.03 6,636.71 554.68

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 891027104 20180216S001850 304.. -123.000 TORCHMARK CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 85.800000 -9,457.80 10,552.23 1,094.43

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 891906109 20180216S000770 304.. -250.000 TOTAL SYSTEM SERVICES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 86.210000 -15,357.98 21,550.12 6,192.14

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 891906109 20180322S003300 306.. -295.000 TOTAL SYSTEM SERVICES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 89.838000 -18,122.41 26,498.64 8,376.23

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 892356106 20180216S003640 304.. -39.000 TRACTOR SUPPLY CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 68.940000 -2,380.49 2,688.30 307.81

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 892356106 20180322S002590 306.. -1,095.000 TRACTOR SUPPLY CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 62.499500 -66,836.83 68,424.41 1,587.58

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 893641100 20180216S004480 304.. -22.000 TRANSDIGM GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 297.720000 -5,967.99 6,549.51 581.52

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 89417E109 20180216S003180 304.. -56.000 TRAVELERS COS INC/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 140.930000 -6,626.82 7,891.47 1,264.65

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 89417E109 20180322S004180 306.. -86.000 TRAVELERS COS INC/THE UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 141.801700 -10,176.89 12,193.80 2,016.91

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 90130A101 20180216S004740 304.. -99.000 TWENTY-FIRST CENTURY FOX INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 36.890000 -2,746.67 3,651.28 904.61

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 90130A101 20180322S004230 306.. -77.000 TWENTY-FIRST CENTURY FOX INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 36.932000 -2,136.30 2,842.92 706.62

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 90184L102 20180216S000310 304.. -450.000 TWITTER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 33.380000 -8,030.78 15,017.27 6,986.49

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 902494103 20180216S000890 304.. -227.000 TYSON FOODS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 75.650000 -16,276.31 17,170.45 894.14

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 902653104 20180216S000510 304.. -312.000 UDR INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 34.480000 -11,639.27 10,755.17 -884.10

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 902973304 20180216S001460 304.. -156.000 US BANCORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 54.870000 -7,029.68 8,558.35 1,528.67

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 90384S303 20180216S004580 304.. -25.000 ULTA BEAUTY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 204.450000 -6,444.12 5,110.94 -1,333.18

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 90384S303 20180322S004730 306.. -14.000 ULTA BEAUTY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 214.510000 -3,608.71 3,002.93 -605.78

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 907818108 20180216S002710 304.. -78.000 UNION PACIFIC CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 133.440000 -8,663.21 10,407.48 1,744.27

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 907818108 20180322S004000 306.. -111.000 UNION PACIFIC CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 139.618900 -12,328.42 15,496.23 3,167.81

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 910047109 20180216S002570 304.. -86.000 UNITED CONTINENTAL HOLDINGS IN UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 66.850000 -4,745.97 5,748.31 1,002.34

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 910047109 20180322S002580 306.. -1,102.000 UNITED CONTINENTAL HOLDINGS IN UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 70.068400 -60,814.59 77,202.57 16,387.98

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 911312106 20180216S003690 304.. -37.000 UNITED PARCEL SERVICE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 107.120000 -4,103.46 3,963.06 -140.40

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 911363109 20180216S003240 304.. -53.000 UNITED RENTALS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 166.410000 -5,756.71 8,819.12 3,062.41

Transaction Detail

KRS INTERNAL EQUITY - KR3F10110002 Period :  1/1/2018 to 3/31/2018
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 911363109 20180322S004190 306.. -86.000 UNITED RENTALS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 187.846100 -9,341.07 16,153.52 6,812.45

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 913017109 20180216S003980 304.. -23.000 UNITED TECHNOLOGIES CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 130.090000 -2,496.11 2,991.83 495.72

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 91324P102 20180216S002760 304.. -76.000 UNITEDHEALTH GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 225.990000 -11,394.47 17,174.27 5,779.80

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 91324P102 20180322S003460 306.. -242.000 UNITEDHEALTH GROUP INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 225.876400 -36,282.38 54,658.40 18,376.02

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 913903100 20180216S002150 304.. -104.000 UNIVERSAL HEALTH SERVICES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 117.970000 -14,017.54 12,267.81 -1,749.73

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 913903100 20180322S003470 306.. -241.000 UNIVERSAL HEALTH SERVICES INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 124.849900 -32,482.96 30,085.72 -2,397.24

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 91529Y106 20180216S000960 304.. -211.000 UNUM GROUP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 51.840000 -7,797.24 10,936.40 3,139.16

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 918204108 20180216S003540 304.. -43.000 VF CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 73.900000 -3,201.63 3,177.30 -24.33

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 91913Y100 20180216S000910 304.. -221.000 VALERO ENERGY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 93.200000 -14,239.41 20,595.06 6,355.65

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 91913Y100 20180322S004310 306.. -62.000 VALERO ENERGY CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 96.045100 -3,994.77 5,954.04 1,959.27

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 92220P105 20180216S001530 304.. -151.000 VARIAN MEDICAL SYSTEMS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 121.330000 -12,012.05 18,319.27 6,307.22

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 92220P105 20180322S002990 306.. -480.000 VARIAN MEDICAL SYSTEMS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 124.033300 -38,184.00 59,529.80 21,345.80

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 92276F100 20180216S002900 304.. -69.000 VENTAS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 50.790000 -5,057.99 3,503.90 -1,554.09

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 92276F100 20180322S003600 306.. -201.000 VENTAS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 48.736300 -14,734.16 9,793.76 -4,940.40

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 92339V100 20180216S000160 304.. -1,278.000 VEREIT INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 7.070000 -13,594.84 9,025.66 -4,569.18

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 92339V100 20180322S002520 306.. -1,296.000 VEREIT INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 6.884200 -13,786.32 8,908.75 -4,877.57

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 92343E102 20180216S004490 304.. -56.000 VERISIGN INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 116.470000 -5,394.05 6,521.74 1,127.69

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 92343V104 20180216S002360 304.. -94.000 VERIZON COMMUNICATIONS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 49.750000 -5,227.25 4,675.68 -551.57

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 92343V104 20180322S003670 306.. -178.000 VERIZON COMMUNICATIONS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 47.582400 -9,898.40 8,467.69 -1,430.71

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 92345Y106 20180216S001620 304.. -142.000 VERISK ANALYTICS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 98.170000 -12,094.50 13,938.74 1,844.24

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 92345Y106 20180322S003290 306.. -298.000 VERISK ANALYTICS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 105.427500 -25,381.42 31,413.69 6,032.27

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 92532F100 20180216S003710 304.. -36.000 VERTEX PHARMACEUTICALS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 160.850000 -4,711.81 5,790.19 1,078.38

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 92826C839 20180216S002840 304.. -72.000 VISA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 121.930000 -7,139.70 8,778.21 1,638.51

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 929042109 20180216S002970 304.. -66.000 VORNADO REALTY TRUST UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 67.030000 -5,405.32 4,423.37 -981.95

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 929160109 20180216S002270 304.. -99.000 VULCAN MATERIALS CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 126.700000 -12,460.24 12,542.27 82.03

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 929160109 20180322S003730 306.. -153.000 VULCAN MATERIALS CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 115.963900 -19,256.74 17,740.54 -1,516.20

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 92939U106 20180216S004220 304.. -433.000 WEC ENERGY GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 61.200000 -27,431.34 26,495.73 -935.61

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 931142103 20180216S000480 304.. -335.000 WALMART INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 102.980000 -26,475.21 34,494.99 8,019.78

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 931142103 20180322S002550 306.. -1,149.000 WALMART INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 89.317800 -90,806.03 102,612.28 11,806.25

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 931427108 20180216S002040 304.. -111.000 WALGREENS BOOTS ALLIANCE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 69.990000 -8,928.61 7,767.88 -1,160.73

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 931427108 20180322S004480 306.. -41.000 WALGREENS BOOTS ALLIANCE INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 66.680000 -3,297.96 2,733.40 -564.56

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 94106L109 20180216S001240 304.. -177.000 WASTE MANAGEMENT INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 84.110000 -12,538.34 14,885.79 2,347.45

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 94106L109 20180322S002850 306.. -624.000 WASTE MANAGEMENT INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 86.470200 -44,202.97 53,949.91 9,746.94

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 941848103 20180216S002340 304.. -95.000 WATERS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 206.470000 -14,227.22 19,613.48 5,386.26

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 941848103 20180322S003230 306.. -311.000 WATERS CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 212.683600 -46,575.43 66,139.96 19,564.53

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 949746101 20180216S001780 304.. -132.000 WELLS FARGO & CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 59.680000 -6,475.59 7,876.58 1,400.99

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 949746101 20180322S003340 306.. -276.000 WELLS FARGO & CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 55.136500 -13,539.86 15,214.55 1,674.69

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 95040Q104 20180216S002690 304.. -80.000 WELLTOWER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 55.300000 -6,237.35 4,423.29 -1,814.06

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 95040Q104 20180322S004570 306.. -33.000 WELLTOWER INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 52.760000 -2,572.91 1,740.70 -832.21

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 95709T100 20180216S000880 304.. -230.000 WESTAR ENERGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 50.500000 -12,869.91 11,613.00 -1,256.91

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 958102105 20180216S002000 304.. -114.000 WESTERN DIGITAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 84.290000 -8,740.16 9,607.97 867.81

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 959802109 20180216S004770 304.. -145.000 WESTERN UNION CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 20.150000 -2,909.37 2,920.59 11.22

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 96145D105 20180216S001650 304.. -139.000 WESTROCK CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 64.750000 -6,804.62 8,999.00 2,194.38

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 96145D105 20180322S003580 306.. -203.000 WESTROCK CO UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 65.247900 -9,937.68 13,242.98 3,305.30

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 962166104 20180216S002770 304.. -76.000 WEYERHAEUSER CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 35.010000 -2,284.20 2,660.12 375.92

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 963320106 20180216S003950 304.. -27.000 WHIRLPOOL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 176.460000 -4,926.60 4,764.10 -162.50

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 98138H101 20180216S003340 304.. -50.000 WORKDAY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 123.550000 -4,416.99 6,176.97 1,759.98

Transaction Detail

KRS INTERNAL EQUITY - KR3F10110002 Period :  1/1/2018 to 3/31/2018
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 981558109 20180216S004240 304.. -237.000 WORLDPAY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 75.950000 -14,156.41 17,997.95 3,841.54

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 98310W108 20180216S002910 304.. -70.000 WYNDHAM WORLDWIDE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 122.650000 -5,371.46 8,584.77 3,213.31

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 98310W108 20180322S004390 306.. -51.000 WYNDHAM WORLDWIDE CORP UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 117.790000 -3,913.49 6,006.64 2,093.15

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 983134107 20180216S003210 304.. -55.000 WYNN RESORTS LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 164.110000 -5,076.47 9,025.43 3,948.96

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 98389B100 20180216S000200 304.. -648.000 XCEL ENERGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 44.130000 -28,693.28 28,590.71 -102.57

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 98389B100 20180322S003710 306.. -156.000 XCEL ENERGY INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 44.734000 -6,907.64 6,976.77 69.13

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 983919101 20180216S002030 304.. -113.000 XILINX INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 67.060000 -6,580.26 7,576.75 996.49

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 98419M100 20180216S001150 304.. -188.000 XYLEM INC/NY UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 74.540000 -8,978.80 14,011.78 5,032.98

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 988498101 20180216S001560 304.. -148.000 YUM! BRANDS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 78.740000 -9,457.25 11,652.14 2,194.89

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 988498101 20180322S002940 306.. -500.000 YUM! BRANDS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 83.112700 -31,950.18 41,550.39 9,600.21

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 98956P102 20180216S001860 304.. -121.000 ZIMMER BIOMET HOLDINGS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 119.700000 -14,671.50 14,482.45 -189.05

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 98956P102 20180322S003770 306.. -148.000 ZIMMER BIOMET HOLDINGS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 114.522800 -17,945.31 16,947.49 -997.82

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 989701107 20180216S001670 304.. -138.000 ZIONS BANCORPORATION UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 54.610000 -5,801.25 7,534.96 1,733.71

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 98978V103 20180216S000690 304.. -268.000 ZOETIS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 78.340000 -13,866.35 20,992.62 7,126.27

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S 98978V103 20180322S002570 306.. -1,110.000 ZOETIS INC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 85.036900 -57,431.51 94,377.67 36,946.16

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G0177J108 20180216S003560 304.. -42.000 ALLERGAN PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 164.350000 -9,057.76 6,902.22 -2,155.54

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G02602103 20180216S001190 304.. -180.000 AMDOCS LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 66.740000 -10,456.86 12,011.57 1,554.71

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G02602103 20180322S004200 306.. -83.000 AMDOCS LTD UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 69.166900 -4,821.78 5,739.88 918.10

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G0408V102 20180216S002520 304.. -87.000 AON PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 140.360000 -9,954.30 12,210.38 2,256.08

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G0408V102 20180322S003110 306.. -382.000 AON PLC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 144.774700 -43,707.39 55,298.84 11,591.45

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G0450A105 20180216S000520 304.. -312.000 ARCH CAPITAL GROUP LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 89.460000 -22,133.91 27,908.53 5,774.62

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G1151C101 20180216S004090 304.. -20.000 ACCENTURE PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 160.960000 -2,338.45 3,218.97 880.52

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G1151C101 20180322S004620 306.. -26.000 ACCENTURE PLC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 162.850000 -3,039.98 4,233.74 1,193.76

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G16962105 20180216S000940 304.. -213.000 BUNGE LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 77.000000 -13,982.26 16,399.02 2,416.76

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G16962105 20180322S004370 306.. -53.000 BUNGE LTD UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 73.520000 -3,479.15 3,895.93 416.78

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G29183103 20180216S002950 304.. -67.000 EATON CORP PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 82.660000 -4,468.22 5,537.59 1,069.37

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G3223R108 20180216S002750 304.. -77.000 EVEREST RE GROUP LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 241.750000 -15,443.23 18,613.73 3,170.50

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G3223R108 20180322S004690 306.. -19.000 EVEREST RE GROUP LTD UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 260.810000 -3,810.67 4,955.08 1,144.41

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G47567105 20180216S000970 304.. -210.000 IHS MARKIT LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 46.420000 -8,123.98 9,746.39 1,622.41

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G47567105 20180322S004020 306.. -108.000 IHS MARKIT LTD UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 48.979100 -4,178.04 5,288.53 1,110.49

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G47791101 20180216S002290 304.. -98.000 INGERSOLL-RAND PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 91.730000 -7,003.67 8,988.59 1,984.92

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G491BT108 20180216S001450 304.. -156.000 INVESCO LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 33.120000 -4,464.08 5,165.43 701.35

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G491BT108 20180322S004300 306.. -65.000 INVESCO LTD UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 33.297600 -1,860.03 2,163.64 303.61

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G5960L103 20180216S002190 304.. -102.000 MEDTRONIC PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 82.800000 -8,642.41 8,444.63 -197.78

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G6095L109 20180216S003880 304.. -28.000 APTIV PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 93.410000 -2,362.82 2,615.20 252.38

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G6518L108 20180216S004590 304.. -147.000 NIELSEN HOLDINGS PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 33.580000 -8,052.35 4,935.04 -3,117.31

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G66721104 20180216S002090 304.. -108.000 NORWEGIAN CRUISE LINE HOLDINGS UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 59.010000 -5,911.61 6,372.12 460.51

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G7945M107 20180216S004510 304.. -114.000 SEAGATE TECHNOLOGY PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 51.460000 -4,514.10 5,865.44 1,351.34

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G7945M107 20180322S004420 306.. -47.000 SEAGATE TECHNOLOGY PLC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 60.330000 -1,861.08 2,834.97 973.89

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G7S00T104 20180216S004470 304.. -103.000 PENTAIR PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 70.480000 -6,610.37 7,258.50 648.13

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G96629103 20180216S002320 304.. -96.000 WILLIS TOWERS WATSON PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 159.190000 -12,277.42 15,281.16 3,003.74

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G96629103 20180322S003480 306.. -234.000 WILLIS TOWERS WATSON PLC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 159.842000 -29,926.21 37,399.82 7,473.61

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G97822103 20180216S004390 304.. -94.000 PERRIGO CO PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 89.270000 -7,879.85 8,390.47 510.62

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G97822103 20180322S003740 306.. -151.000 PERRIGO CO PLC UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 82.628700 -12,658.05 12,475.13 -182.92

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S G98294104 20180216S000450 304.. -344.000 XL GROUP LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 43.130000 -11,988.82 14,833.79 2,844.97

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S H1467J104 20180216S002540 304.. -86.000 CHUBB LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 146.700000 -11,619.12 12,615.25 996.13

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S H84989104 20180216S002170 304.. -103.000 TE CONNECTIVITY LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 101.130000 -6,821.65 10,415.37 3,593.72

Transaction Detail

KRS INTERNAL EQUITY - KR3F10110002 Period :  1/1/2018 to 3/31/2018
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KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S H84989104 20180322S004610 306.. -27.000 TE CONNECTIVITY LTD UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 105.430000 -1,788.20 2,846.27 1,058.07

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S M22465104 20180216S001320 304.. -172.000 CHECK POINT SOFTWARE TECHNOLOG UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 102.970000 -15,515.40 17,709.14 2,193.74

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S N59465109 20180216S001350 304.. -167.000 MYLAN NV UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 41.750000 -6,478.78 6,970.83 492.05

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S N59465109 20180322S002600 306.. -1,082.000 MYLAN NV UBS SECU.. 3/21/2018 3/21/2018 3/23/2018 41.297800 -41,976.28 44,672.36 2,696.08

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S V7780T103 20180216S001720 304.. -134.000 ROYAL CARIBBEAN CRUISES LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 131.100000 -11,871.15 17,565.98 5,694.83

KR3F10110002 KR3F10110002: KRS INTERNAL EQUITY S Y09827109 20180216S004160 304.. -10.000 BROADCOM LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 251.270000 -2,477.23 2,512.56 35.33

Transaction Detail

KRS INTERNAL EQUITY - KR3F10110002 Period :  1/1/2018 to 3/31/2018
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GRAND TOTAL 13,499,619... -
132,034,993... 2,721,669.99 38,445,838.48

BOOK VALUE ADJUSTMENTS 0.000 -1,348.88 0.00 0.00

U.S. DOLLAR 0.000 -1,348.88 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX AVG 222070203 20180321A000150 0.000 COTY INC ROCA 3/15/2018 3/15/2018 3/21/2018 0.000000 -1,348.88 0.00 0.00

CLASS ACTIONS 0.000 25,056.00 25,056.00 25,056.00

U.S. DOLLAR 0.000 25,056.00 25,056.00 25,056.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CD NA9123459 20180112S000240 12J.. 0.000 BANK OF AMERICA CORP - SEC DER
IVAT.. 1/12/2018 1/12/2018 0.000000 21,085.71 21,085.71 21,085.71

KR3F19020002 KR3F19020002: S&P 500 INDEX CD NA9123459 20180112S000250 12J.. 0.000 PRUDENTIAL FINANCIAL INC (2012 )
05/04/.. 1/12/2018 1/12/2018 0.000000 2,119.39 2,119.39 2,119.39

KR3F19020002 KR3F19020002: S&P 500 INDEX CD NA9123459 20180308S000360 000.. 0.000 1 14-CV-1031CLIFFS NATURAL RES
OURC.. 3/8/2018 3/8/2018 0.000000 967.95 967.95 967.95

KR3F19020002 KR3F19020002: S&P 500 INDEX CD NA9123459 20180329S000320
29M.. 0.000 CLIFFS NATURAL RESOURCES (2014 )

(N... 3/29/2018 3/29/2018 0.000000 882.95 882.95 882.95

CORPORATE ACTIONS 14,994.998 506,680.92 577,485.15 505,332.04

U.S. DOLLAR 14,994.998 506,680.92 577,485.15 505,332.04

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 001055102 20180319F000130 2,610.000 AFLAC INC STOCK SPLIT         200% 3/19/2018 3/19/2018 3/16/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 001055102 20180319F000140 262.000 AFLAC INC STOCK SPLIT         200% 3/19/2018 3/19/2018 3/16/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 001055102 20180319F000150 14.000 AFLAC INC STOCK SPLIT         200% 3/19/2018 3/19/2018 3/16/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 001055102 20180319F000160 69.000 AFLAC INC STOCK SPLIT         200% 3/19/2018 3/19/2018 3/16/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 001055102 20180319F000170 101.000 AFLAC INC STOCK SPLIT         200% 3/19/2018 3/19/2018 3/16/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 001055102 20180319F000180 61.000 AFLAC INC STOCK SPLIT         200% 3/19/2018 3/19/2018 3/16/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 001055102 20180319F000190 210.000 AFLAC INC STOCK SPLIT         200% 3/19/2018 3/19/2018 3/16/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 001055102 20180319F000200 86.000 AFLAC INC STOCK SPLIT         200% 3/19/2018 3/19/2018 3/16/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 001055102 20180319F000210 935.000 AFLAC INC STOCK SPLIT         200% 3/19/2018 3/19/2018 3/16/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 001055102 20180319F000220 351.000 AFLAC INC STOCK SPLIT         200% 3/19/2018 3/19/2018 3/16/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 001055102 20180319F000230 308.000 AFLAC INC STOCK SPLIT         200% 3/19/2018 3/19/2018 3/16/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 001055102 20180319F000240 3,193.000 AFLAC INC STOCK SPLIT         200% 3/19/2018 3/19/2018 3/16/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 001055102 20180319F000250 42.000 AFLAC INC STOCK SPLIT         200% 3/19/2018 3/19/2018 3/16/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 001055102 20180319F000260 619.000 AFLAC INC STOCK SPLIT         200% 3/19/2018 3/19/2018 3/16/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 001055102 20180319F000270 124.000 AFLAC INC STOCK SPLIT         200% 3/19/2018 3/19/2018 3/16/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CD 018802108 20180220A000180 0.000 RESULT OF A RIGHTS SALE ALLIANT
ENE.. 2/16/2018 2/16/2018 0.000000 3.07 3.07 3.07

KR3F19020002 KR3F19020002: S&P 500 INDEX CD 067383109 20180109A000120 0.000 CASH AND STOCK MERGER CR BARD CR
.. 1/8/2018 1/8/2018 0.000000 431,592.48 431,592.48 431,592.48

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 09857L108 20180227F000210 352.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 218,489.34 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 09857L108 20180227F000220 1.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 620.71 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 09857L108 20180227F000230 30.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 18,621.24 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 09857L108 20180227F000240 18.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 11,172.75 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 09857L108 20180227F000250 8.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 4,965.66 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 09857L108 20180227F000260 7.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 4,344.95 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 09857L108 20180227F000270 12.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 7,448.50 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 09857L108 20180227F000280 7.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 4,344.95 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 09857L108 20180227F000290 2.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 1,241.42 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 09857L108 20180227F000300 25.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 15,517.71 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 09857L108 20180227F000310 10.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 6,207.08 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 09857L108 20180227F000320 110.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 68,277.91 0.00 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX MM 09857L108 20180227F000330 41.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 25,449.04 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 09857L108 20180227F000340 20.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 12,414.16 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 09857L108 20180227F000350 372.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 230,903.51 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 09857L108 20180227F000360 5.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 3,103.54 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 09857L108 20180227F000370 3.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 1,862.12 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 09857L108 20180227F000380 75.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 46,553.12 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 09857L108 20180227F000390 15.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 9,310.62 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MM 09857L108 20180227F000400 2.000 BOOKING HOLDINGS INC MERGER
EFFEC.. 2/27/2018 2/27/2018 2/27/2018 0.000000 1,241.50 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 115637209 20180301F000430 87.750 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 115637209 20180301F000440 197.000 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 115637209 20180301F000450 46.500 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 115637209 20180301F000460 13.000 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 115637209 20180301F000470 12.000 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 115637209 20180301F000480 18.000 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 115637209 20180301F000490 10.500 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 115637209 20180301F000500 8.000 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 115637209 20180301F000510 38.000 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 115637209 20180301F000520 15.500 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 115637209 20180301F000530 43.000 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 115637209 20180301F000540 380.000 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 115637209 20180301F000550 5.000 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 115637209 20180301F000560 93.750 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 115637209 20180301F000570 4.750 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 115637209 20180301F000580 13.750 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 115637209 20180301F000590 1.500 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 115637209 20180301F000600 130.750 BROWN-FORMAN CORP STOCK SPLIT
.. 3/1/2018 3/1/2018 2/28/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CD 222070203 20180321A000140 0.000 ROCA COTY INC 3/15/2018 3/15/2018 0.000000 1,348.88 1,348.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 25470F302 20180308F000400 692.194 RECEIVE SHARES FOR  811065101
DISCO.. 3/7/2018 3/7/2018 3/7/2018 0.000000 15,719.72 0.00 15,719.72

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 25470F302 20180308F000410 66.679 RECEIVE SHARES FOR  811065101
DISCO.. 3/7/2018 3/7/2018 3/7/2018 0.000000 1,514.28 0.00 1,514.28

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 25470F302 20180308F000420 17.993 RECEIVE SHARES FOR  811065101
DISCO.. 3/7/2018 3/7/2018 3/7/2018 0.000000 408.62 0.00 408.62

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 25470F302 20180308F000430 24.343 RECEIVE SHARES FOR  811065101
DISCO.. 3/7/2018 3/7/2018 3/7/2018 0.000000 552.83 0.00 552.83

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 25470F302 20180308F000440 13.759 RECEIVE SHARES FOR  811065101
DISCO.. 3/7/2018 3/7/2018 3/7/2018 0.000000 312.47 0.00 312.47

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 25470F302 20180308F000450 48.686 RECEIVE SHARES FOR  811065101
DISCO.. 3/7/2018 3/7/2018 3/7/2018 0.000000 1,105.67 0.00 1,105.67

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 25470F302 20180308F000460 20.110 RECEIVE SHARES FOR  811065101
DISCO.. 3/7/2018 3/7/2018 3/7/2018 0.000000 456.69 0.00 456.69

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 25470F302 20180308F000470 216.972 RECEIVE SHARES FOR  811065101
DISCO.. 3/7/2018 3/7/2018 3/7/2018 0.000000 4,927.43 0.00 4,927.43

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 25470F302 20180308F000480 81.497 RECEIVE SHARES FOR  811065101
DISCO.. 3/7/2018 3/7/2018 3/7/2018 0.000000 1,850.79 0.00 1,850.79
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KR3F19020002 KR3F19020002: S&P 500 INDEX SD 25470F302 20180308F000490 121.716 RECEIVE SHARES FOR  811065101
DISCO.. 3/7/2018 3/7/2018 3/7/2018 0.000000 2,764.17 0.00 2,764.17

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 25470F302 20180308F000500 749.347 RECEIVE SHARES FOR  811065101
DISCO.. 3/7/2018 3/7/2018 3/7/2018 0.000000 17,017.67 0.00 17,017.67

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 25470F302 20180308F000510 9.526 RECEIVE SHARES FOR  811065101
DISCO.. 3/7/2018 3/7/2018 3/7/2018 0.000000 216.33 0.00 216.33

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 25470F302 20180308F000520 33.869 RECEIVE SHARES FOR  811065101
DISCO.. 3/7/2018 3/7/2018 3/7/2018 0.000000 769.16 0.00 769.16

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 25470F302 20180308F000530 152.410 RECEIVE SHARES FOR  811065101
DISCO.. 3/7/2018 3/7/2018 3/7/2018 0.000000 3,461.22 0.00 3,461.22

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 25470F302 20180308F000540 12.701 RECEIVE SHARES FOR  811065101
DISCO.. 3/7/2018 3/7/2018 3/7/2018 0.000000 288.44 0.00 288.44

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 25470F302 20180308F000550 31.752 RECEIVE SHARES FOR  811065101
DISCO.. 3/7/2018 3/7/2018 3/7/2018 0.000000 721.09 0.00 721.09

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 25470F302 20180308F000560 14.818 RECEIVE SHARES FOR  811065101
DISCO.. 3/7/2018 3/7/2018 3/7/2018 0.000000 336.51 0.00 336.51

KR3F19020002 KR3F19020002: S&P 500 INDEX SD 25470F302 20180308F000570 15.876 RECEIVE SHARES FOR  811065101
DISCO.. 3/7/2018 3/7/2018 3/7/2018 0.000000 360.54 0.00 360.54

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 337738108 20180320F000110 1,477.000 FISERV INC STOCK SPLIT         200% 3/20/2018 3/20/2018 3/19/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 337738108 20180320F000120 146.000 FISERV INC STOCK SPLIT         200% 3/20/2018 3/20/2018 3/19/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 337738108 20180320F000130 37.000 FISERV INC STOCK SPLIT         200% 3/20/2018 3/20/2018 3/19/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 337738108 20180320F000140 55.000 FISERV INC STOCK SPLIT         200% 3/20/2018 3/20/2018 3/19/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 337738108 20180320F000150 33.000 FISERV INC STOCK SPLIT         200% 3/20/2018 3/20/2018 3/19/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 337738108 20180320F000160 115.000 FISERV INC STOCK SPLIT         200% 3/20/2018 3/20/2018 3/19/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 337738108 20180320F000170 47.000 FISERV INC STOCK SPLIT         200% 3/20/2018 3/20/2018 3/19/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 337738108 20180320F000180 509.000 FISERV INC STOCK SPLIT         200% 3/20/2018 3/20/2018 3/19/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 337738108 20180320F000190 191.000 FISERV INC STOCK SPLIT         200% 3/20/2018 3/20/2018 3/19/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 337738108 20180320F000200 22.000 FISERV INC STOCK SPLIT         200% 3/20/2018 3/20/2018 3/19/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 337738108 20180320F000210 1,710.000 FISERV INC STOCK SPLIT         200% 3/20/2018 3/20/2018 3/19/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 337738108 20180320F000220 23.000 FISERV INC STOCK SPLIT         200% 3/20/2018 3/20/2018 3/19/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 337738108 20180320F000230 332.000 FISERV INC STOCK SPLIT         200% 3/20/2018 3/20/2018 3/19/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SS 337738108 20180320F000240 66.000 FISERV INC STOCK SPLIT         200% 3/20/2018 3/20/2018 3/19/2018 0.000000 0.00 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX MW 741503403 20180227F000200 -1,115.000 PRICELINE GROUP INC/THE MERGER
EFF.. 2/27/2018 2/27/2018 2/27/2018 0.000000 -692,089.83 0.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX SW 811065101 20180308F000390 -2,196.000 DELIVER SHARES FOR  25470F302
SCRIP.. 3/7/2018 3/7/2018 3/7/2018 0.000000 -123,587.86 0.00 -123,587.86

KR3F19020002 KR3F19020002: S&P 500 INDEX CD 811065101 20180316A000210 0.000 TAXABLE VULUNTARY CASH STOCK
MER.. 3/13/2018 3/13/2018 0.000000 144,540.72 144,540.72 144,540.72

DIVIDEND ACCRUALS 6,481,217.000 0.00 2,744,012.45 0.00

U.S. DOLLAR 6,481,217.000 0.00 2,744,012.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 001055102 20180220P000010 8,985.000 AFLAC INC CASH DIVIDEND       052% 2/20/2018 2/20/2018 3/1/2018 0.000000 0.00 4,672.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 00130H105 20180131P000020 17,538.000 AES CORP/VA CASH DIVIDEND       013% 1/31/2018 1/31/2018 2/15/2018 0.000000 0.00 2,279.94 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 00206R102 20180109P000010 163,058.000 AT&T INC CASH DIVIDEND       050% 1/9/2018 1/9/2018 2/1/2018 0.000000 0.00 81,529.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 002824100 20180111P000010 46,225.000 ABBOTT LABORATORIES CASH DIVIDEND
.. 1/11/2018 1/11/2018 2/15/2018 0.000000 0.00 12,943.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 00287Y109 20180111P000020 42,334.000 ABBVIE INC CASH DIVIDEND       071% 1/11/2018 1/11/2018 2/15/2018 0.000000 0.00 30,057.14 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 00507V109 20180328P000030 17,367.000 ACTIVISION BLIZZARD INC CASH
DIVIDEN.. 3/28/2018 3/28/2018 5/9/2018 0.000000 0.00 5,904.78 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 00508Y102 20180119P000010 1,119.000 ACUITY BRANDS INC CASH DIVIDEND
.. 1/19/2018 1/19/2018 2/1/2018 0.000000 0.00 145.47 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 00751Y106 20180322P000020 1,694.000 ADVANCE AUTO PARTS INC CASH
DIVIDE.. 3/22/2018 3/22/2018 4/6/2018 0.000000 0.00 101.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 00817Y108 20180110P000010 8,660.000 AETNA INC CASH DIVIDEND       050% 1/10/2018 1/10/2018 1/26/2018 0.000000 0.00 4,330.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 008252108 20180207P000010 1,476.000 AFFILIATED MANAGERS GROUP INC
CAS.. 2/7/2018 2/7/2018 2/23/2018 0.000000 0.00 442.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 009158106 20180329P000010 5,012.000 AIR PRODUCTS & CHEMICALS INC CASH
.. 3/29/2018 3/29/2018 5/14/2018 0.000000 0.00 5,513.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 011659109 20180216P000010 3,268.000 ALASKA AIR GROUP INC CASH DIVIDEND
.. 2/16/2018 2/16/2018 3/8/2018 0.000000 0.00 1,045.76 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 012653101 20180314P000040 2,525.000 ALBEMARLE CORP CASH DIVIDEND
03.. 3/14/2018 3/14/2018 4/2/2018 0.000000 0.00 845.88 0.00

Transaction Detail
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KR3F19020002 KR3F19020002: S&P 500 INDEX DA 015271109 20180328P000040 2,318.000 ALEXANDRIA REAL ESTATE EQUITIE
CAS.. 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 2,086.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 018581108 20180213P000010 1,277.000 ALLIANCE DATA SYSTEMS CORP CASH
DI.. 2/13/2018 2/13/2018 3/20/2018 0.000000 0.00 727.89 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 018802108 20180130F000090 0.000 ALLIANT ENERGY CORP CASH DIVIDEND
.. 1/30/2018 1/30/2018 2/15/2018 0.000000 0.00 3.07 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 018802108 20180130P000010 6,140.000 ALLIANT ENERGY CORP CASH DIVIDEND
.. 1/30/2018 1/30/2018 2/15/2018 0.000000 0.00 2,056.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 018802108 20180215A000370 -6,140.000 ALLIANT ENERGY CORP 2/1/2018 1/30/2018 2/15/2018 0.000000 0.00 -3.07 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 020002101 20180302P000020 8,201.000 ALLSTATE CORP/THE CASH DIVIDEND
.. 3/2/2018 3/2/2018 4/2/2018 0.000000 0.00 3,772.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 02209S103 20180314P000050 43,611.000 ALTRIA GROUP INC CASH DIVIDEND
0.. 3/14/2018 3/14/2018 4/10/2018 0.000000 0.00 30,527.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 023608102 20180313P000010 5,545.000 AMEREN CORP CASH DIVIDEND       045% 3/13/2018 3/13/2018 3/29/2018 0.000000 0.00 2,536.84 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 02376R102 20180205P000010 11,310.000 AMERICAN AIRLINES GROUP INC CASH
DI.. 2/5/2018 2/5/2018 2/20/2018 0.000000 0.00 1,131.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 025537101 20180208P000010 13,062.000 AMERICAN ELECTRIC POWER CO INC
CA.. 2/8/2018 2/8/2018 3/9/2018 0.000000 0.00 8,098.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 025816109 20180104P000010 19,132.000 AMERICAN EXPRESS CO CASH DIVIDEND
.. 1/4/2018 1/4/2018 2/9/2018 0.000000 0.00 6,696.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 026874784 20180314P000060 20,545.000 AMERICAN INTERNATIONAL GROUP I
CAS.. 3/14/2018 3/14/2018 3/29/2018 0.000000 0.00 6,574.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 030420103 20180206P000010 4,737.000 AMERICAN WATER WORKS CO INC CASH
.. 2/6/2018 2/6/2018 3/1/2018 0.000000 0.00 1,965.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 03073E105 20180216P000020 4,286.000 AMERISOURCEBERGEN CORP CASH
DIVI.. 2/16/2018 2/16/2018 3/5/2018 0.000000 0.00 1,628.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 03076C106 20180215P000010 3,929.000 AMERIPRISE FINANCIAL INC CASH
DIVIDE.. 2/15/2018 2/15/2018 2/28/2018 0.000000 0.00 3,261.07 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 031100100 20180315P000010 5,282.000 AMETEK INC CASH DIVIDEND       014% 3/15/2018 3/15/2018 3/29/2018 0.000000 0.00 739.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 031162100 20180214P000020 19,278.000 AMGEN INC CASH DIVIDEND       132% 2/14/2018 2/14/2018 3/8/2018 0.000000 0.00 25,446.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 032095101 20180316P000020 6,978.000 AMPHENOL CORP CASH DIVIDEND
01.. 3/16/2018 3/16/2018 4/10/2018 0.000000 0.00 1,325.82 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 032511107 20180313P000020 12,505.000 ANADARKO PETROLEUM CORP CASH
DIV.. 3/13/2018 3/13/2018 3/28/2018 0.000000 0.00 3,126.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 032654105 20180308P000020 8,425.000 ANALOG DEVICES INC CASH DIVIDEND
.. 3/8/2018 3/8/2018 3/20/2018 0.000000 0.00 4,044.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 03349M105 20180227P000020 3,280.000 ANDEAVOR CASH DIVIDEND       059% 2/27/2018 2/27/2018 3/15/2018 0.000000 0.00 1,935.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 036752103 20180308P000030 5,868.000 ANTHEM INC CASH DIVIDEND       075% 3/8/2018 3/8/2018 3/23/2018 0.000000 0.00 4,401.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 037411105 20180119P000020 10,116.000 APACHE CORP CASH DIVIDEND       025% 1/19/2018 1/19/2018 2/22/2018 0.000000 0.00 2,529.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 03748R101 20180215P000020 4,170.000 APARTMENT INVESTMENT & MANAGEM
C.. 2/15/2018 2/15/2018 2/28/2018 0.000000 0.00 1,584.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 037833100 20180209P000010 136,350.000 APPLE INC CASH DIVIDEND       063% 2/9/2018 2/9/2018 2/15/2018 0.000000 0.00 85,900.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 038222105 20180220P000020 24,374.000 APPLIED MATERIALS INC CASH
DIVIDEND.. 2/20/2018 2/20/2018 3/14/2018 0.000000 0.00 2,437.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 039483102 20180216P000030 14,852.000 ARCHER-DANIELS-MIDLAND CO CASH
DIV.. 2/16/2018 2/16/2018 3/13/2018 0.000000 0.00 4,975.42 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 03965L100 20180201P000140 11,248.000 ARCONIC INC CASH DIVIDEND       006% 2/1/2018 2/1/2018 2/25/2018 0.000000 0.00 674.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 04621X108 20180223P000010 1,230.000 ASSURANT INC CASH DIVIDEND       056% 2/23/2018 2/23/2018 3/19/2018 0.000000 0.00 688.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 053015103 20180308P000040 10,136.000 AUTOMATIC DATA PROCESSING INC
CAS.. 3/8/2018 3/8/2018 4/1/2018 0.000000 0.00 6,385.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 053484101 20180328P000050 3,161.000 AVALONBAY COMMUNITIES INC CASH
DIV.. 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 4,646.67 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 053611109 20180306P000040 2,020.000 AVERY DENNISON CORP CASH
DIVIDEND.. 3/6/2018 3/6/2018 3/21/2018 0.000000 0.00 909.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 054937107 20180208P000020 20,951.000 BB&T CORP CASH DIVIDEND       033% 2/8/2018 2/8/2018 3/1/2018 0.000000 0.00 6,913.83 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 054937107 20180305P000010 18,030.000 BB&T CORP CASH DIVIDEND       004% 3/5/2018 3/5/2018 3/20/2018 0.000000 0.00 811.35 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 05722G100 20180202P000020 11,371.000 BAKER HUGHES A GE CO CASH DIVIDEN.. 2/2/2018 2/2/2018 2/16/2018 0.000000 0.00 2,046.78 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 058498106 20180228P000010 8,000.000 BALL CORP CASH DIVIDEND       010% 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 800.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 060505104 20180301P000020 221,700.000 BANK OF AMERICA CORP CASH DIVIDEN.. 3/1/2018 3/1/2018 3/30/2018 0.000000 0.00 26,604.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 064058100 20180129P000010 27,195.000 BANK OF NEW YORK MELLON CORP/T
CA.. 1/29/2018 1/29/2018 2/9/2018 0.000000 0.00 6,526.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 071813109 20180301P000030 11,457.000 BAXTER INTERNATIONAL INC CASH
DIVID.. 3/1/2018 3/1/2018 4/2/2018 0.000000 0.00 1,833.12 0.00

Transaction Detail

S&P 500 INDEX - KR3F19020002 Period :  1/1/2018 to 3/31/2018
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KR3F19020002 KR3F19020002: S&P 500 INDEX DA 075887109 20180308P000050 6,056.000 BECTON DICKINSON AND CO CASH
DIVID.. 3/8/2018 3/8/2018 3/30/2018 0.000000 0.00 4,542.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 086516101 20180321P000020 5,822.000 BEST BUY CO INC CASH DIVIDEND
045.. 3/21/2018 3/21/2018 4/12/2018 0.000000 0.00 2,619.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 09247X101 20180306P000050 2,822.000 BLACKROCK INC CASH DIVIDEND
288% 3/6/2018 3/6/2018 3/22/2018 0.000000 0.00 8,127.36 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 093671105 20180312P000010 4,778.000 H&R BLOCK INC CASH DIVIDEND       024% 3/12/2018 3/12/2018 4/2/2018 0.000000 0.00 1,146.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 097023105 20180208P000030 14,868.000 BOEING CO/THE CASH DIVIDEND
171% 2/8/2018 2/8/2018 3/2/2018 0.000000 0.00 25,424.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 099724106 20180228P000020 4,529.000 BORGWARNER INC CASH DIVIDEND
0.. 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 769.93 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 101121101 20180328P000060 3,533.000 BOSTON PROPERTIES INC CASH
DIVIDEN.. 3/28/2018 3/28/2018 4/30/2018 0.000000 0.00 2,826.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 110122108 20180104P000020 43,465.000 BRISTOL-MYERS SQUIBB CO CASH
DIVID.. 1/4/2018 1/4/2018 2/1/2018 0.000000 0.00 17,386.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 115637209 20180302A000241 -0.750 BROWN-FORMAN CORP LATE POSTING
D.. 3/2/2018 3/2/2018 4/2/2018 0.000000 0.00 -0.12 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 115637209 20180302P000030 5,593.750 BROWN-FORMAN CORP CASH DIVIDEND
.. 3/2/2018 3/2/2018 4/2/2018 0.000000 0.00 883.81 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 115637209 20180329P000020 5,988.000 BROWN-FORMAN CORP CASH DIVIDEND
.. 3/29/2018 3/29/2018 4/23/2018 0.000000 0.00 5,988.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 124857202 20180308P000060 8,287.000 CBS CORP CASH DIVIDEND       018% 3/8/2018 3/8/2018 4/1/2018 0.000000 0.00 1,491.66 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 12503M108 20180301P000040 2,593.000 CBOE GLOBAL MARKETS INC CASH
DIVID.. 3/1/2018 3/1/2018 3/16/2018 0.000000 0.00 700.11 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 125269100 20180215P000030 6,194.000 CF INDUSTRIES HOLDINGS INC CASH
DIVI.. 2/15/2018 2/15/2018 2/28/2018 0.000000 0.00 1,858.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 12541W209 20180301P000050 3,186.000 CH ROBINSON WORLDWIDE INC CASH
DI.. 3/1/2018 3/1/2018 3/30/2018 0.000000 0.00 1,465.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 125509109 20180309P000020 5,635.000 CIGNA CORP CASH DIVIDEND       004% 3/9/2018 3/9/2018 4/10/2018 0.000000 0.00 225.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 12572Q105 20180308P000070 7,777.000 CME GROUP INC CASH DIVIDEND
070% 3/8/2018 3/8/2018 3/26/2018 0.000000 0.00 5,443.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 125896100 20180215P000040 7,489.000 CMS ENERGY CORP CASH DIVIDEND
.. 2/15/2018 2/15/2018 2/28/2018 0.000000 0.00 2,677.32 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 126408103 20180228P000030 20,426.000 CSX CORP CASH DIVIDEND       022% 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 4,493.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 12650T104 20180103P000010 4,349.000 CSRA INC CASH DIVIDEND       010% 1/3/2018 1/3/2018 1/25/2018 0.000000 0.00 434.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 12650T104 20180328P000070 3,753.000 CSRA INC CASH DIVIDEND       010% 3/28/2018 3/28/2018 4/27/2018 0.000000 0.00 375.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 126650100 20180123P000010 26,902.000 CVS HEALTH CORP CASH DIVIDEND
0.. 1/23/2018 1/23/2018 2/2/2018 0.000000 0.00 13,451.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 12673P105 20180221P000010 7,174.000 CA INC CASH DIVIDEND       025% 2/21/2018 2/21/2018 3/13/2018 0.000000 0.00 1,829.37 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 127097103 20180123P000020 12,282.000 CABOT OIL & GAS CORP CASH DIVIDEND
.. 1/23/2018 1/23/2018 2/7/2018 0.000000 0.00 736.92 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 134429109 20180109P000020 5,108.000 CAMPBELL SOUP CO CASH DIVIDEND
.. 1/9/2018 1/9/2018 1/29/2018 0.000000 0.00 1,787.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 14040H105 20180209P000020 12,873.000 CAPITAL ONE FINANCIAL CORP CASH
DIV.. 2/9/2018 2/9/2018 2/23/2018 0.000000 0.00 5,149.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 14149Y108 20180329P000030 7,205.000 CARDINAL HEALTH INC CASH DIVIDEND
.. 3/29/2018 3/29/2018 4/15/2018 0.000000 0.00 3,331.59 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 143658300 20180222P000020 9,321.000 CARNIVAL CORP CASH DIVIDEND
045% 2/22/2018 2/22/2018 3/16/2018 0.000000 0.00 4,194.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 149123101 20180119P000030 15,799.000 CATERPILLAR INC CASH DIVIDEND
07.. 1/19/2018 1/19/2018 2/20/2018 0.000000 0.00 12,323.22 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 15189T107 20180214P000030 11,447.000 CENTERPOINT ENERGY INC CASH
DIVIDE.. 2/14/2018 2/14/2018 3/8/2018 0.000000 0.00 3,176.54 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 156700106 20180302P000040 22,233.000 CENTURYLINK INC CASH DIVIDEND
05.. 3/2/2018 3/2/2018 3/16/2018 0.000000 0.00 12,005.82 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 166764100 20180215P000050 50,441.000 CHEVRON CORP CASH DIVIDEND
112% 2/15/2018 2/15/2018 3/12/2018 0.000000 0.00 56,493.92 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 171340102 20180214P000040 6,637.000 CHURCH & DWIGHT CO INC CASH
DIVIDE.. 2/14/2018 2/14/2018 3/1/2018 0.000000 0.00 1,443.55 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 171798101 20180214P000050 2,530.000 CIMAREX ENERGY CO CASH DIVIDEND
.. 2/14/2018 2/14/2018 3/1/2018 0.000000 0.00 202.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 172062101 20180320P000020 3,412.000 CINCINNATI FINANCIAL CORP CASH
DIVID.. 3/20/2018 3/20/2018 4/16/2018 0.000000 0.00 1,808.36 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 17275R102 20180104P000030 131,286.000 CISCO SYSTEMS INC CASH DIVIDEND
.. 1/4/2018 1/4/2018 1/24/2018 0.000000 0.00 38,072.94 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 172967424 20180202P000030 70,216.000 CITIGROUP INC CASH DIVIDEND       032% 2/2/2018 2/2/2018 2/23/2018 0.000000 0.00 22,469.12 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 174610105 20180131P000030 13,066.000 CITIZENS FINANCIAL GROUP INC CASH
DI.. 1/31/2018 1/31/2018 2/15/2018 0.000000 0.00 2,874.52 0.00

Transaction Detail
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KR3F19020002 KR3F19020002: S&P 500 INDEX DA 189054109 20180123P000030 3,424.000 CLOROX CO/THE CASH DIVIDEND
084% 1/23/2018 1/23/2018 2/9/2018 0.000000 0.00 2,876.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 191216100 20180314P000070 87,638.000 COCA-COLA CO/THE CASH DIVIDEND
.. 3/14/2018 3/14/2018 4/2/2018 0.000000 0.00 34,178.82 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 192446102 20180221P000020 13,476.000 COGNIZANT TECHNOLOGY SOLUTIONS
C.. 2/21/2018 2/21/2018 2/28/2018 0.000000 0.00 2,695.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 194162103 20180122P000010 23,320.000 COLGATE-PALMOLIVE CO CASH
DIVIDEN.. 1/22/2018 1/22/2018 2/15/2018 0.000000 0.00 9,328.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 20030N101 20180102P000010 123,869.000 COMCAST CORP CASH DIVIDEND
015% 1/2/2018 1/2/2018 1/24/2018 0.000000 0.00 19,509.37 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 200340107 20180314P000080 3,975.000 COMERICA INC CASH DIVIDEND       030% 3/14/2018 3/14/2018 4/1/2018 0.000000 0.00 1,192.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 205887102 20180129P000020 10,848.000 CONAGRA BRANDS INC CASH DIVIDEND
.. 1/29/2018 1/29/2018 3/1/2018 0.000000 0.00 2,305.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 20825C104 20180209P000030 31,749.000 CONOCOPHILLIPS CASH DIVIDEND
02.. 2/9/2018 2/9/2018 3/1/2018 0.000000 0.00 9,048.47 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 209115104 20180213P000020 8,234.000 CONSOLIDATED EDISON INC CASH
DIVID.. 2/13/2018 2/13/2018 3/15/2018 0.000000 0.00 5,887.31 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 21036P108 20180208P000040 4,575.000 CONSTELLATION BRANDS INC CASH
DIVI.. 2/8/2018 2/8/2018 2/23/2018 0.000000 0.00 2,379.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 216648402 20180122P000020 1,300.000 COOPER COS INC/THE CASH DIVIDEND
.. 1/22/2018 1/22/2018 2/9/2018 0.000000 0.00 39.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 219350105 20180227P000030 19,862.000 CORNING INC CASH DIVIDEND       018% 2/27/2018 2/27/2018 3/29/2018 0.000000 0.00 3,575.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 22160K105 20180215P000060 11,605.000 COSTCO WHOLESALE CORP CASH
DIVID.. 2/15/2018 2/15/2018 3/2/2018 0.000000 0.00 5,802.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 222070203 20180227P000040 10,791.000 COTY INC CASH DIVIDEND       012% 2/27/2018 2/27/2018 3/15/2018 0.000000 0.00 1,348.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DAC 222070203 20180227P000040 -10,791.000 COTY INC 3/1/2018 2/27/2018 3/15/2018 0.000000 0.00 -1,348.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 22822V101 20180315P000020 9,285.000 CROWN CASTLE INTERNATIONAL COR C.. 3/15/2018 3/15/2018 3/30/2018 0.000000 0.00 9,749.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 231021106 20180222P000030 3,566.000 CUMMINS INC CASH DIVIDEND       108% 2/22/2018 2/22/2018 3/8/2018 0.000000 0.00 3,851.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 23331A109 20180222P000040 7,800.000 DR HORTON INC CASH DIVIDEND
012% 2/22/2018 2/22/2018 3/9/2018 0.000000 0.00 975.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 233331107 20180316P000030 4,100.000 DTE ENERGY CO CASH DIVIDEND
088% 3/16/2018 3/16/2018 4/15/2018 0.000000 0.00 3,618.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 23355L106 20180327P000010 6,531.000 DXC TECHNOLOGY CO CASH DIVIDEND
.. 3/27/2018 3/27/2018 4/17/2018 0.000000 0.00 1,175.58 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 235851102 20180328P000080 14,053.000 DANAHER CORP CASH DIVIDEND
016% 3/28/2018 3/28/2018 4/27/2018 0.000000 0.00 2,248.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 237194105 20180109P000030 3,284.000 DARDEN RESTAURANTS INC CASH
DIVID.. 1/9/2018 1/9/2018 2/1/2018 0.000000 0.00 2,068.92 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 244199105 20180328P000090 7,413.000 DEERE & CO CASH DIVIDEND       060% 3/28/2018 3/28/2018 5/1/2018 0.000000 0.00 4,447.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 247361702 20180222P000050 14,991.000 DELTA AIR LINES INC CASH DIVIDEND
.. 2/22/2018 2/22/2018 3/16/2018 0.000000 0.00 4,572.26 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 24906P109 20180328P000100 5,258.000 DENTSPLY SIRONA INC CASH DIVIDEND
.. 3/28/2018 3/28/2018 4/13/2018 0.000000 0.00 460.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 25179M103 20180314P000090 12,010.000 DEVON ENERGY CORP CASH DIVIDEND
.. 3/14/2018 3/14/2018 3/29/2018 0.000000 0.00 720.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 253868103 20180314P000100 4,695.000 DIGITAL REALTY TRUST INC CASH
DIVIDE.. 3/14/2018 3/14/2018 3/30/2018 0.000000 0.00 4,741.95 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 254709108 20180221P000030 8,305.000 DISCOVER FINANCIAL SERVICES CASH
DI.. 2/21/2018 2/21/2018 3/8/2018 0.000000 0.00 2,906.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 256677105 20180108P000010 6,918.000 DOLLAR GENERAL CORP CASH
DIVIDEND.. 1/8/2018 1/8/2018 1/23/2018 0.000000 0.00 1,798.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 25746U109 20180301P000060 14,708.000 DOMINION ENERGY INC CASH DIVIDEND
.. 3/1/2018 3/1/2018 3/20/2018 0.000000 0.00 12,281.18 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 260003108 20180227P000050 3,561.000 DOVER CORP CASH DIVIDEND       047% 2/27/2018 2/27/2018 3/15/2018 0.000000 0.00 1,673.67 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 26078J100 20180227P000060 53,479.000 DOWDUPONT INC CASH DIVIDEND
038.. 2/27/2018 2/27/2018 3/15/2018 0.000000 0.00 20,322.02 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 26138E109 20180320P000030 4,126.000 DR PEPPER SNAPPLE GROUP INC CASH
.. 3/20/2018 3/20/2018 4/12/2018 0.000000 0.00 2,393.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 264411505 20180214P000060 9,458.000 DUKE REALTY CORP CASH DIVIDEND
.. 2/14/2018 2/14/2018 2/28/2018 0.000000 0.00 1,891.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 26441C204 20180215P000070 18,587.000 DUKE ENERGY CORP CASH DIVIDEND
.. 2/15/2018 2/15/2018 3/16/2018 0.000000 0.00 16,542.43 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 26875P101 20180116P000010 15,356.000 EOG RESOURCES INC CASH DIVIDEND
.. 1/16/2018 1/16/2018 1/31/2018 0.000000 0.00 2,572.13 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 26884L109 20180213P000030 6,502.000 EQT CORP CASH DIVIDEND       003% 2/13/2018 2/13/2018 3/1/2018 0.000000 0.00 195.06 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 277432100 20180314P000110 3,285.000 EASTMAN CHEMICAL CO CASH DIVIDEND
.. 3/14/2018 3/14/2018 4/6/2018 0.000000 0.00 1,839.60 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX DA 278865100 20180319P000020 5,943.000 ECOLAB INC CASH DIVIDEND       041% 3/19/2018 3/19/2018 4/16/2018 0.000000 0.00 2,436.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 281020107 20180328P000110 7,459.000 EDISON INTERNATIONAL CASH
DIVIDEND.. 3/28/2018 3/28/2018 4/30/2018 0.000000 0.00 4,512.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 291011104 20180215P000080 17,045.000 EMERSON ELECTRIC CO CASH DIVIDEND
.. 2/15/2018 2/15/2018 3/9/2018 0.000000 0.00 8,266.83 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 29364G103 20180207P000020 4,787.000 ENTERGY CORP CASH DIVIDEND
089% 2/7/2018 2/7/2018 3/1/2018 0.000000 0.00 4,260.43 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 294429105 20180309P000030 2,744.000 EQUIFAX INC CASH DIVIDEND       039% 3/9/2018 3/9/2018 3/30/2018 0.000000 0.00 1,070.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 29444U700 20180223P000020 1,788.000 EQUINIX INC CASH DIVIDEND       228% 2/23/2018 2/23/2018 3/21/2018 0.000000 0.00 4,076.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 29476L107 20180323P000010 8,429.000 EQUITY RESIDENTIAL CASH DIVIDEND
.. 3/23/2018 3/23/2018 4/13/2018 0.000000 0.00 4,551.66 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 297178105 20180328P000120 1,512.000 ESSEX PROPERTY TRUST INC CASH
DIVI.. 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 2,812.32 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 30040W108 20180305P000020 7,242.000 EVERSOURCE ENERGY CASH DIVIDEND
.. 3/5/2018 3/5/2018 3/30/2018 0.000000 0.00 3,657.21 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 30161N101 20180214P000070 25,497.000 EXELON CORP CASH DIVIDEND       034% 2/14/2018 2/14/2018 3/9/2018 0.000000 0.00 8,796.47 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 30212P303 20180307P000010 2,810.000 EXPEDIA INC CASH DIVIDEND       030% 3/7/2018 3/7/2018 3/28/2018 0.000000 0.00 843.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 30225T102 20180314P000120 2,878.000 EXTRA SPACE STORAGE INC CASH
DIVID.. 3/14/2018 3/14/2018 3/29/2018 0.000000 0.00 2,244.84 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 30231G102 20180209P000040 112,528.000 EXXON MOBIL CORP CASH DIVIDEND
.. 2/9/2018 2/9/2018 3/9/2018 0.000000 0.00 86,646.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 302445101 20180222P000060 3,167.000 FLIR SYSTEMS INC CASH DIVIDEND
01.. 2/22/2018 2/22/2018 3/9/2018 0.000000 0.00 506.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 302491303 20180328P000130 3,075.000 FMC CORP CASH DIVIDEND       016% 3/28/2018 3/28/2018 4/19/2018 0.000000 0.00 507.38 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 311900104 20180130P000020 7,632.000 FASTENAL CO CASH DIVIDEND       037% 1/30/2018 1/30/2018 2/27/2018 0.000000 0.00 2,823.84 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 313747206 20180313P000030 1,658.000 FEDERAL REALTY INVESTMENT TRUS
CA.. 3/13/2018 3/13/2018 4/16/2018 0.000000 0.00 1,658.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 31428X106 20180309P000040 5,638.000 FEDEX CORP CASH DIVIDEND       050% 3/9/2018 3/9/2018 4/2/2018 0.000000 0.00 2,819.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 31620M106 20180315P000030 7,630.000 FIDELITY NATIONAL INFORMATION CASH
.. 3/15/2018 3/15/2018 3/30/2018 0.000000 0.00 2,441.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 316773100 20180328P000140 15,883.000 FIFTH THIRD BANCORP CASH DIVIDEND
.. 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 2,541.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 337932107 20180206P000020 11,814.000 FIRSTENERGY CORP CASH DIVIDEND
.. 2/6/2018 2/6/2018 3/1/2018 0.000000 0.00 4,253.04 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 343412102 20180228P000040 3,197.000 FLUOR CORP CASH DIVIDEND       021% 2/28/2018 2/28/2018 4/3/2018 0.000000 0.00 671.37 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 34354P105 20180104P000040 3,469.000 FLOWSERVE CORP CASH DIVIDEND
0.. 1/4/2018 1/4/2018 1/19/2018 0.000000 0.00 659.11 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 34354P105 20180328P000150 2,994.000 FLOWSERVE CORP CASH DIVIDEND
0.. 3/28/2018 3/28/2018 4/13/2018 0.000000 0.00 568.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 344849104 20180118P000010 3,293.000 FOOT LOCKER INC CASH DIVIDEND
03.. 1/18/2018 1/18/2018 2/2/2018 0.000000 0.00 1,020.83 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 345370860 20180129P000030 103,610.000 FORD MOTOR CO CASH DIVIDEND
015.. 1/29/2018 1/29/2018 3/1/2018 0.000000 0.00 15,541.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 345370860 20180129P000040 0.000 FORD MOTOR CO CASH DIVIDEND
013.. 1/29/2018 1/29/2018 3/1/2018 0.000000 0.00 13,469.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 34959J108 20180222P000070 6,990.000 FORTIVE CORP CASH DIVIDEND       007% 2/22/2018 2/22/2018 3/29/2018 0.000000 0.00 489.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 34964C106 20180222P000080 3,520.000 FORTUNE BRANDS HOME & SECURITY C.. 2/22/2018 2/22/2018 3/14/2018 0.000000 0.00 704.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 354613101 20180328P000160 7,452.000 FRANKLIN RESOURCES INC CASH
DIVIDE.. 3/28/2018 3/28/2018 4/12/2018 0.000000 0.00 24,069.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 363576109 20180301P000070 4,132.000 ARTHUR J GALLAGHER & CO CASH
DIVID.. 3/1/2018 3/1/2018 3/16/2018 0.000000 0.00 1,694.12 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 364760108 20180102P000020 5,783.000 GAP INC/THE CASH DIVIDEND       023% 1/2/2018 1/2/2018 1/31/2018 0.000000 0.00 1,330.09 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 369550108 20180118P000020 7,374.000 GENERAL DYNAMICS CORP CASH
DIVIDE.. 1/18/2018 1/18/2018 2/9/2018 0.000000 0.00 6,194.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 369604103 20180223P000030 198,197.000 GENERAL ELECTRIC CO CASH DIVIDEND
.. 2/23/2018 2/23/2018 4/25/2018 0.000000 0.00 23,783.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 370334104 20180109P000040 15,093.000 GENERAL MILLS INC CASH DIVIDEND
.. 1/9/2018 1/9/2018 2/1/2018 0.000000 0.00 7,395.57 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 37045V100 20180308P000080 29,217.000 GENERAL MOTORS CO CASH DIVIDEND
.. 3/8/2018 3/8/2018 3/23/2018 0.000000 0.00 11,102.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 372460105 20180308P000090 3,351.000 GENUINE PARTS CO CASH DIVIDEND
.. 3/8/2018 3/8/2018 4/2/2018 0.000000 0.00 2,412.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 375558103 20180315P000040 29,854.000 GILEAD SCIENCES INC CASH DIVIDEND
.. 3/15/2018 3/15/2018 3/29/2018 0.000000 0.00 17,016.78 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 37940X102 20180315P000050 3,637.000 GLOBAL PAYMENTS INC CASH DIVIDEND
.. 3/15/2018 3/15/2018 3/30/2018 0.000000 0.00 36.37 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX DA 38141G104 20180228P000050 8,017.000 GOLDMAN SACHS GROUP INC/THE CASH
.. 2/28/2018 2/28/2018 3/29/2018 0.000000 0.00 6,012.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 382550101 20180131P000040 6,542.000 GOODYEAR TIRE & RUBBER CO/THE
CAS.. 1/31/2018 1/31/2018 3/1/2018 0.000000 0.00 915.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 384802104 20180209P000050 1,377.000 WW GRAINGER INC CASH DIVIDEND
1.. 2/9/2018 2/9/2018 3/1/2018 0.000000 0.00 1,762.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 40412C101 20180228P000060 6,473.000 HCA HEALTHCARE INC CASH DIVIDEND
.. 2/28/2018 2/28/2018 3/30/2018 0.000000 0.00 2,265.55 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 40414L109 20180214P000080 12,458.000 HCP INC CASH DIVIDEND       037% 2/14/2018 2/14/2018 3/2/2018 0.000000 0.00 4,609.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 40434L105 20180313P000040 38,173.000 HP INC CASH DIVIDEND       013% 3/13/2018 3/13/2018 4/4/2018 0.000000 0.00 5,317.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 406216101 20180306P000060 19,942.000 HALLIBURTON CO CASH DIVIDEND
01.. 3/6/2018 3/6/2018 3/28/2018 0.000000 0.00 3,589.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 410345102 20180216P000040 9,682.000 HANESBRANDS INC CASH DIVIDEND
0.. 2/16/2018 2/16/2018 3/13/2018 0.000000 0.00 1,452.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 412822108 20180213P000040 4,469.000 HARLEY-DAVIDSON INC CASH DIVIDEND
.. 2/13/2018 2/13/2018 3/2/2018 0.000000 0.00 1,653.53 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 413875105 20180307P000020 2,724.000 HARRIS CORP CASH DIVIDEND       057% 3/7/2018 3/7/2018 3/21/2018 0.000000 0.00 1,552.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 416515104 20180302P000050 8,153.000 HARTFORD FINANCIAL SERVICES GR CA.. 3/2/2018 3/2/2018 4/2/2018 0.000000 0.00 2,038.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 418056107 20180131P000050 3,010.000 HASBRO INC CASH DIVIDEND       057% 1/31/2018 1/31/2018 2/15/2018 0.000000 0.00 1,715.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 423452101 20180209P000060 2,884.000 HELMERICH & PAYNE INC CASH DIVIDEN.. 2/9/2018 2/9/2018 3/1/2018 0.000000 0.00 2,018.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 427866108 20180222P000090 3,224.000 HERSHEY CO/THE CASH DIVIDEND
06.. 2/22/2018 2/22/2018 3/15/2018 0.000000 0.00 2,114.94 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 42809H107 20180316P000040 6,173.000 HESS CORP CASH DIVIDEND       025% 3/16/2018 3/16/2018 3/29/2018 0.000000 0.00 1,543.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 42824C109 20180313P000050 36,453.000 HEWLETT PACKARD ENTERPRISE CO
CA.. 3/13/2018 3/13/2018 4/4/2018 0.000000 0.00 2,733.98 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 43300A203 20180301P000080 4,622.000 HILTON WORLDWIDE HOLDINGS INC
CAS.. 3/1/2018 3/1/2018 3/29/2018 0.000000 0.00 693.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 437076102 20180307P000030 26,688.000 HOME DEPOT INC/THE CASH DIVIDEND
.. 3/7/2018 3/7/2018 3/22/2018 0.000000 0.00 27,488.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 438516106 20180222P000100 17,411.000 HONEYWELL INTERNATIONAL INC CASH .. 2/22/2018 2/22/2018 3/9/2018 0.000000 0.00 12,971.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 440452100 20180111P000030 7,149.000 HORMEL FOODS CORP CASH DIVIDEND
.. 1/11/2018 1/11/2018 2/15/2018 0.000000 0.00 1,340.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 44107P104 20180328P000170 16,806.000 HOST HOTELS & RESORTS INC CASH
DIVI.. 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 3,361.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 444859102 20180328P000180 3,152.000 HUMANA INC CASH DIVIDEND       050% 3/28/2018 3/28/2018 4/27/2018 0.000000 0.00 1,576.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 445658107 20180208P000050 2,273.000 JB HUNT TRANSPORT SERVICES INC
CAS.. 2/8/2018 2/8/2018 2/23/2018 0.000000 0.00 545.52 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 446150104 20180316P000050 24,705.000 HUNTINGTON BANCSHARES INC/OH
CAS.. 3/16/2018 3/16/2018 4/2/2018 0.000000 0.00 2,717.55 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 446413106 20180222P000110 1,038.000 HUNTINGTON INGALLS INDUSTRIES CAS.. 2/22/2018 2/22/2018 3/9/2018 0.000000 0.00 747.36 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 452308109 20180328P000190 7,037.000 ILLINOIS TOOL WORKS INC CASH DIVIDE.. 3/28/2018 3/28/2018 4/10/2018 0.000000 0.00 5,488.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 458140100 20180206P000030 124,285.000 INTEL CORP CASH DIVIDEND       030% 2/6/2018 2/6/2018 3/1/2018 0.000000 0.00 37,285.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 45866F104 20180314P000130 13,371.000 INTERCONTINENTAL EXCHANGE INC
CAS.. 3/14/2018 3/14/2018 3/29/2018 0.000000 0.00 3,209.04 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 459200101 20180208P000060 22,865.000 INTERNATIONAL BUSINESS MACHINE CA.. 2/8/2018 2/8/2018 3/10/2018 0.000000 0.00 34,297.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 459506101 20180323P000020 1,807.000 INTERNATIONAL FLAVORS & FRAGRA
CA.. 3/23/2018 3/23/2018 4/6/2018 0.000000 0.00 1,246.83 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 460146103 20180220P000030 9,437.000 INTERNATIONAL PAPER CO CASH
DIVIDE.. 2/20/2018 2/20/2018 3/15/2018 0.000000 0.00 4,482.58 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 460690100 20180228P000070 8,881.000 INTERPUBLIC GROUP OF COS INC/T CAS.. 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 1,865.01 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 461202103 20180109P000050 6,450.000 INTUIT INC CASH DIVIDEND       039% 1/9/2018 1/9/2018 1/18/2018 0.000000 0.00 2,515.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 46284V101 20180314P000140 6,432.000 IRON MOUNTAIN INC CASH DIVIDEND
.. 3/14/2018 3/14/2018 4/2/2018 0.000000 0.00 3,778.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 46625H100 20180104P000050 92,144.000 JPMORGAN CHASE & CO CASH
DIVIDEND.. 1/4/2018 1/4/2018 1/31/2018 0.000000 0.00 51,600.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 469814107 20180215P000090 3,199.000 JACOBS ENGINEERING GROUP INC
CASH.. 2/15/2018 2/15/2018 3/16/2018 0.000000 0.00 479.85 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 478160104 20180226P000010 61,399.000 JOHNSON & JOHNSON CASH DIVIDEND
.. 2/26/2018 2/26/2018 3/13/2018 0.000000 0.00 51,575.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 48203R104 20180228P000080 8,569.000 JUNIPER NETWORKS INC CASH
DIVIDEND.. 2/28/2018 2/28/2018 3/22/2018 0.000000 0.00 1,542.42 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 482480100 20180214P000090 4,162.000 KLA-TENCOR CORP CASH DIVIDEND
0.. 2/14/2018 2/14/2018 3/1/2018 0.000000 0.00 2,455.58 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 485170302 20180309P000050 2,366.000 KANSAS CITY SOUTHERN CASH DIVIDEN.. 3/9/2018 3/9/2018 4/4/2018 0.000000 0.00 851.76 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX DA 487836108 20180302P000060 5,685.000 KELLOGG CO CASH DIVIDEND       054% 3/2/2018 3/2/2018 3/15/2018 0.000000 0.00 3,069.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 493267108 20180226P000020 24,578.000 KEYCORP CASH DIVIDEND       010% 2/26/2018 2/26/2018 3/15/2018 0.000000 0.00 2,580.69 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 494368103 20180308P000100 8,039.000 KIMBERLY-CLARK CORP CASH DIVIDEND
.. 3/8/2018 3/8/2018 4/3/2018 0.000000 0.00 8,039.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 49456B101 20180130P000030 51,004.000 KINDER MORGAN INC/DE CASH
DIVIDEND.. 1/30/2018 1/30/2018 2/15/2018 0.000000 0.00 6,375.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 500255104 20180313P000060 3,853.000 KOHL'S CORP CASH DIVIDEND       061% 3/13/2018 3/13/2018 3/28/2018 0.000000 0.00 2,350.33 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 500754106 20180308P000110 13,645.000 KRAFT HEINZ CO/THE CASH DIVIDEND
.. 3/8/2018 3/8/2018 3/23/2018 0.000000 0.00 8,528.13 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 501044101 20180214P000100 23,623.000 KROGER CO/THE CASH DIVIDEND
012% 2/14/2018 2/14/2018 3/1/2018 0.000000 0.00 2,952.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 501797104 20180222P000120 5,644.000 L BRANDS INC CASH DIVIDEND       060% 2/22/2018 2/22/2018 3/9/2018 0.000000 0.00 3,386.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 502413107 20180228P000090 1,786.000 L3 TECHNOLOGIES INC CASH DIVIDEND
.. 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 1,428.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 512807108 20180306P000070 3,701.000 LAM RESEARCH CORP CASH DIVIDEND
.. 3/6/2018 3/6/2018 3/28/2018 0.000000 0.00 1,850.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 518439104 20180227P000070 5,116.000 ESTEE LAUDER COS INC/THE CASH
DIVID.. 2/27/2018 2/27/2018 3/15/2018 0.000000 0.00 1,944.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 524660107 20180314P000150 3,013.000 LEGGETT & PLATT INC CASH DIVIDEND
.. 3/14/2018 3/14/2018 4/13/2018 0.000000 0.00 1,084.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 526057104 20180125P000020 5,431.000 LENNAR CORP CASH DIVIDEND       004% 1/25/2018 1/25/2018 2/9/2018 0.000000 0.00 217.24 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 527288104 20180316P000060 7,165.000 LEUCADIA NATIONAL CORP CASH
DIVIDE.. 3/16/2018 3/16/2018 3/30/2018 0.000000 0.00 716.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 532457108 20180214P000110 25,730.000 ELI LILLY & CO CASH DIVIDEND       056% 2/14/2018 2/14/2018 3/9/2018 0.000000 0.00 14,473.13 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 534187109 20180109P000060 5,811.000 LINCOLN NATIONAL CORP CASH
DIVIDEN.. 1/9/2018 1/9/2018 2/1/2018 0.000000 0.00 1,917.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 539830109 20180228P000100 5,701.000 LOCKHEED MARTIN CORP CASH
DIVIDEN.. 2/28/2018 2/28/2018 3/23/2018 0.000000 0.00 11,402.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 540424108 20180227P000080 6,308.000 LOEWS CORP CASH DIVIDEND       006% 2/27/2018 2/27/2018 3/13/2018 0.000000 0.00 394.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 548661107 20180123P000040 22,117.000 LOWE'S COS INC CASH DIVIDEND
041% 1/23/2018 1/23/2018 2/7/2018 0.000000 0.00 9,067.97 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 55261F104 20180302P000070 3,440.000 M&T BANK CORP CASH DIVIDEND
075% 3/2/2018 3/2/2018 3/30/2018 0.000000 0.00 2,580.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 552953101 20180308P000120 11,645.000 MGM RESORTS INTERNATIONAL CASH
DI.. 3/8/2018 3/8/2018 3/15/2018 0.000000 0.00 1,397.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 554382101 20180220P000040 2,477.000 MACERICH CO/THE CASH DIVIDEND
0.. 2/20/2018 2/20/2018 3/2/2018 0.000000 0.00 1,832.98 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 55616P104 20180314P000160 6,961.000 MACY'S INC CASH DIVIDEND       037% 3/14/2018 3/14/2018 4/2/2018 0.000000 0.00 2,627.78 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 565849106 20180220P000050 19,419.000 MARATHON OIL CORP CASH DIVIDEND
.. 2/20/2018 2/20/2018 3/12/2018 0.000000 0.00 970.95 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 56585A102 20180220P000060 11,162.000 MARATHON PETROLEUM CORP CASH
DIV.. 2/20/2018 2/20/2018 3/12/2018 0.000000 0.00 5,134.52 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 571748102 20180130P000040 13,553.000 MARSH & MCLENNAN COS INC CASH
DIVI.. 1/30/2018 1/30/2018 2/15/2018 0.000000 0.00 5,082.38 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 571903202 20180222P000130 6,999.000 MARRIOTT INTERNATIONAL INC/MD
CASH.. 2/22/2018 2/22/2018 3/30/2018 0.000000 0.00 2,309.67 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 573284106 20180302P000080 1,437.000 MARTIN MARIETTA MATERIALS INC CASH
.. 3/2/2018 3/2/2018 3/29/2018 0.000000 0.00 632.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 574599106 20180111P000040 8,354.000 MASCO CORP CASH DIVIDEND       010% 1/11/2018 1/11/2018 2/12/2018 0.000000 0.00 877.17 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 57636Q104 20180108P000020 24,666.000 MASTERCARD INC CASH DIVIDEND
02.. 1/8/2018 1/8/2018 2/9/2018 0.000000 0.00 6,166.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 580135101 20180228P000110 18,219.000 MCDONALD'S CORP CASH DIVIDEND
1.. 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 18,401.19 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 58155Q103 20180228P000120 4,765.000 MCKESSON CORP CASH DIVIDEND
03.. 2/28/2018 2/28/2018 4/2/2018 0.000000 0.00 1,620.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 58933Y105 20180314P000170 62,511.000 MERCK & CO INC CASH DIVIDEND
048% 3/14/2018 3/14/2018 4/6/2018 0.000000 0.00 30,005.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 59156R108 20180202P000040 27,946.000 METLIFE INC CASH DIVIDEND       040% 2/2/2018 2/2/2018 3/13/2018 0.000000 0.00 11,178.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 594918104 20180214P000120 204,874.000 MICROSOFT CORP CASH DIVIDEND
04.. 2/14/2018 2/14/2018 3/8/2018 0.000000 0.00 86,047.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 595017104 20180220P000070 5,346.000 MICROCHIP TECHNOLOGY INC CASH
DIVI.. 2/20/2018 2/20/2018 3/6/2018 0.000000 0.00 1,940.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 59522J103 20180111P000050 3,018.000 MID-AMERICA APARTMENT COMMUNIT
C.. 1/11/2018 1/11/2018 1/31/2018 0.000000 0.00 2,784.11 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 60871R209 20180302P000090 4,223.000 MOLSON COORS BREWING CO CASH
DIVI.. 3/2/2018 3/2/2018 3/15/2018 0.000000 0.00 1,731.43 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX DA 609207105 20180328P000200 34,050.000 MONDELEZ INTERNATIONAL INC CASH
DI.. 3/28/2018 3/28/2018 4/12/2018 0.000000 0.00 7,491.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 61166W101 20180104P000060 11,667.000 MONSANTO CO CASH DIVIDEND       054% 1/4/2018 1/4/2018 1/26/2018 0.000000 0.00 6,300.18 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 615369105 20180216P000050 4,415.000 MOODY'S CORP CASH DIVIDEND       044% 2/16/2018 2/16/2018 3/12/2018 0.000000 0.00 1,942.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 617446448 20180130P000050 36,969.000 MORGAN STANLEY CASH DIVIDEND
0.. 1/30/2018 1/30/2018 2/15/2018 0.000000 0.00 9,242.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 61945C103 20180228P000130 7,990.000 MOSAIC CO/THE CASH DIVIDEND
002% 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 199.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 620076307 20180314P000180 3,702.000 MOTOROLA SOLUTIONS INC CASH
DIVIDE.. 3/14/2018 3/14/2018 4/13/2018 0.000000 0.00 1,925.04 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 629377508 20180131P000060 7,989.000 NRG ENERGY INC CASH DIVIDEND
003.. 1/31/2018 1/31/2018 2/15/2018 0.000000 0.00 239.67 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 631103108 20180315P000060 2,659.000 NASDAQ INC CASH DIVIDEND       038% 3/15/2018 3/15/2018 3/30/2018 0.000000 0.00 1,010.42 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 637071101 20180315P000070 8,686.000 NATIONAL OILWELL VARCO INC CASH
DIV.. 3/15/2018 3/15/2018 3/30/2018 0.000000 0.00 434.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 63938C108 20180301P000090 6,011.000 NAVIENT CORP CASH DIVIDEND       016% 3/1/2018 3/1/2018 3/16/2018 0.000000 0.00 961.76 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 64110D104 20180104P000070 7,164.000 NETAPP INC CASH DIVIDEND       020% 1/4/2018 1/4/2018 1/24/2018 0.000000 0.00 1,432.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 651229106 20180227P000090 11,201.000 NEWELL BRANDS INC CASH DIVIDEND
.. 2/27/2018 2/27/2018 3/15/2018 0.000000 0.00 2,576.23 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 651639106 20180307P000040 12,189.000 NEWMONT MINING CORP CASH
DIVIDEND.. 3/7/2018 3/7/2018 3/22/2018 0.000000 0.00 1,706.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 65249B109 20180313P000070 8,753.000 NEWS CORP CASH DIVIDEND       010% 3/13/2018 3/13/2018 4/18/2018 0.000000 0.00 875.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 65249B208 20180313P000080 2,783.000 NEWS CORP CASH DIVIDEND       010% 3/13/2018 3/13/2018 4/18/2018 0.000000 0.00 278.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 65339F101 20180226P000030 10,751.000 NEXTERA ENERGY INC CASH DIVIDEND
.. 2/26/2018 2/26/2018 3/15/2018 0.000000 0.00 11,933.61 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 654106103 20180302P000100 30,030.000 NIKE INC CASH DIVIDEND       020% 3/2/2018 3/2/2018 4/2/2018 0.000000 0.00 6,006.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 65473P105 20180208P000070 8,944.000 NISOURCE INC CASH DIVIDEND       019% 2/8/2018 2/8/2018 2/20/2018 0.000000 0.00 1,744.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 655044105 20180209P000070 12,923.000 NOBLE ENERGY INC CASH DIVIDEND
.. 2/9/2018 2/9/2018 2/26/2018 0.000000 0.00 1,292.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 655664100 20180302P000110 2,665.000 NORDSTROM INC CASH DIVIDEND       0.. 3/2/2018 3/2/2018 3/20/2018 0.000000 0.00 986.05 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 655844108 20180201P000150 7,599.000 NORFOLK SOUTHERN CORP CASH DIVID.. 2/1/2018 2/1/2018 3/10/2018 0.000000 0.00 5,471.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 665859104 20180308P000130 4,909.000 NORTHERN TRUST CORP CASH DIVIDEN.. 3/8/2018 3/8/2018 4/1/2018 0.000000 0.00 2,061.78 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 666807102 20180302P000120 3,978.000 NORTHROP GRUMMAN CORP CASH
DIVID.. 3/2/2018 3/2/2018 3/21/2018 0.000000 0.00 4,375.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 670346105 20180328P000210 7,278.000 NUCOR CORP CASH DIVIDEND       038% 3/28/2018 3/28/2018 5/11/2018 0.000000 0.00 2,765.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 67066G104 20180222P000140 13,850.000 NVIDIA CORP CASH DIVIDEND       015% 2/22/2018 2/22/2018 3/16/2018 0.000000 0.00 2,077.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 674599105 20180308P000140 17,489.000 OCCIDENTAL PETROLEUM CORP CASH
DI.. 3/8/2018 3/8/2018 4/16/2018 0.000000 0.00 13,466.53 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 681919106 20180308P000150 5,269.000 OMNICOM GROUP INC CASH DIVIDEND
.. 3/8/2018 3/8/2018 4/9/2018 0.000000 0.00 3,161.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 682680103 20180126P000010 10,183.000 ONEOK INC CASH DIVIDEND       077% 1/26/2018 1/26/2018 2/14/2018 0.000000 0.00 7,840.91 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 68389X105 20180109P000070 80,909.000 ORACLE CORP CASH DIVIDEND       019% 1/9/2018 1/9/2018 1/24/2018 0.000000 0.00 15,372.71 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 693475105 20180116P000020 12,636.000 PNC FINANCIAL SERVICES GROUP I CAS.. 1/16/2018 1/16/2018 2/5/2018 0.000000 0.00 9,477.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 693506107 20180215P000100 6,758.000 PPG INDUSTRIES INC CASH DIVIDEND
.. 2/15/2018 2/15/2018 3/12/2018 0.000000 0.00 3,041.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 69351T106 20180308P000160 15,614.000 PPL CORP CASH DIVIDEND       041% 3/8/2018 3/8/2018 4/2/2018 0.000000 0.00 6,401.74 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 693656100 20180227P000100 1,769.000 PVH CORP CASH DIVIDEND       003% 2/27/2018 2/27/2018 3/28/2018 0.000000 0.00 66.34 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 693718108 20180212P000010 9,338.000 PACCAR INC CASH DIVIDEND       025% 2/12/2018 2/12/2018 3/6/2018 0.000000 0.00 2,334.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 695156109 20180314P000190 2,156.000 PACKAGING CORP OF AMERICA CASH
DI.. 3/14/2018 3/14/2018 4/13/2018 0.000000 0.00 1,358.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 701094104 20180208P000080 3,538.000 PARKER-HANNIFIN CORP CASH
DIVIDEND.. 2/8/2018 2/8/2018 3/2/2018 0.000000 0.00 2,335.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 703395103 20180111P000060 2,187.000 PATTERSON COS INC CASH DIVIDEND
.. 1/11/2018 1/11/2018 1/26/2018 0.000000 0.00 568.62 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 704326107 20180131P000070 8,493.000 PAYCHEX INC CASH DIVIDEND       050% 1/31/2018 1/31/2018 2/15/2018 0.000000 0.00 4,246.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 712704105 20180131P000080 9,195.000 PEOPLE'S UNITED FINANCIAL INC CASH
D.. 1/31/2018 1/31/2018 2/15/2018 0.000000 0.00 1,586.14 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 713448108 20180301P000100 32,502.000 PEPSICO INC CASH DIVIDEND       080% 3/1/2018 3/1/2018 3/30/2018 0.000000 0.00 26,164.11 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 714046109 20180118P000030 2,927.000 PERKINELMER INC CASH DIVIDEND
00.. 1/18/2018 1/18/2018 2/9/2018 0.000000 0.00 204.89 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX DA 717081103 20180201P000160 158,297.000 PFIZER INC CASH DIVIDEND       034% 2/1/2018 2/1/2018 3/1/2018 0.000000 0.00 53,820.98 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 718172109 20180321P000030 35,556.000 PHILIP MORRIS INTERNATIONAL IN CASH
.. 3/21/2018 3/21/2018 4/11/2018 0.000000 0.00 38,044.92 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 718546104 20180216P000060 11,411.000 PHILLIPS 66 CASH DIVIDEND       070% 2/16/2018 2/16/2018 3/1/2018 0.000000 0.00 7,987.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 723484101 20180131P000090 2,967.000 PINNACLE WEST CAPITAL CORP CASH
DI.. 1/31/2018 1/31/2018 3/1/2018 0.000000 0.00 2,062.07 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 723787107 20180328P000220 3,899.000 PIONEER NATURAL RESOURCES CO
CAS.. 3/28/2018 3/28/2018 4/12/2018 0.000000 0.00 623.84 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 74005P104 20180306P000080 6,543.000 PRAXAIR INC CASH DIVIDEND       082% 3/6/2018 3/6/2018 3/15/2018 0.000000 0.00 5,397.98 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 74144T108 20180314P000200 5,538.000 T ROWE PRICE GROUP INC CASH
DIVIDE.. 3/14/2018 3/14/2018 3/29/2018 0.000000 0.00 3,876.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 74251V102 20180302P000130 6,137.000 PRINCIPAL FINANCIAL GROUP INC CASH
.. 3/2/2018 3/2/2018 3/29/2018 0.000000 0.00 3,129.87 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 742718109 20180118P000040 67,669.000 PROCTER & GAMBLE CO/THE CASH
DIVID.. 1/18/2018 1/18/2018 2/15/2018 0.000000 0.00 46,664.54 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 743315103 20180201P000170 15,445.000 PROGRESSIVE CORP/THE CASH
DIVIDEN.. 2/1/2018 2/1/2018 2/9/2018 0.000000 0.00 17,370.99 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 74340W103 20180314P000210 12,160.000 PROLOGIS INC CASH DIVIDEND       048% 3/14/2018 3/14/2018 3/29/2018 0.000000 0.00 5,836.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 744320102 20180220P000080 9,690.000 PRUDENTIAL FINANCIAL INC CASH DIVID.. 2/20/2018 2/20/2018 3/15/2018 0.000000 0.00 8,721.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 744573106 20180307P000050 11,565.000 PUBLIC SERVICE ENTERPRISE GROU CA.. 3/7/2018 3/7/2018 3/30/2018 0.000000 0.00 5,204.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 74460D109 20180313P000090 3,421.000 PUBLIC STORAGE CASH DIVIDEND
20.. 3/13/2018 3/13/2018 3/29/2018 0.000000 0.00 6,842.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 745867101 20180315P000080 6,181.000 PULTEGROUP INC CASH DIVIDEND
00.. 3/15/2018 3/15/2018 4/3/2018 0.000000 0.00 556.29 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 747525103 20180227P000110 33,691.000 QUALCOMM INC CASH DIVIDEND
057% 2/27/2018 2/27/2018 3/21/2018 0.000000 0.00 19,203.87 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 74834L100 20180108P000030 3,620.000 QUEST DIAGNOSTICS INC CASH
DIVIDEN.. 1/8/2018 1/8/2018 1/24/2018 0.000000 0.00 1,629.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 751212101 20180328P000230 1,268.000 RALPH LAUREN CORP CASH DIVIDEND
.. 3/28/2018 3/28/2018 4/13/2018 0.000000 0.00 634.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 75281A109 20180315P000090 5,161.000 RANGE RESOURCES CORP CASH
DIVIDE.. 3/15/2018 3/15/2018 3/30/2018 0.000000 0.00 103.22 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 754730109 20180102P000030 3,413.000 RAYMOND JAMES FINANCIAL INC CASH
D.. 1/2/2018 1/2/2018 1/17/2018 0.000000 0.00 853.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 754730109 20180329P000040 2,967.000 RAYMOND JAMES FINANCIAL INC CASH
D.. 3/29/2018 3/29/2018 4/16/2018 0.000000 0.00 741.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 755111507 20180102P000040 7,677.000 RAYTHEON CO CASH DIVIDEND       079% 1/2/2018 1/2/2018 2/1/2018 0.000000 0.00 6,122.41 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 756109104 20180131P000100 7,483.000 REALTY INCOME CORP CASH DIVIDEND
.. 1/31/2018 1/31/2018 2/15/2018 0.000000 0.00 1,638.78 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 756109104 20180228P000140 6,440.000 REALTY INCOME CORP CASH DIVIDEND
.. 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 1,410.36 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 756109104 20180329P000050 6,507.000 REALTY INCOME CORP CASH DIVIDEND
.. 3/29/2018 3/29/2018 4/13/2018 0.000000 0.00 1,428.29 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 758849103 20180216P000070 3,930.000 REGENCY CENTERS CORP CASH DIVIDE.. 2/16/2018 2/16/2018 3/2/2018 0.000000 0.00 2,181.15 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 7591EP100 20180308P000170 26,511.000 REGIONS FINANCIAL CORP CASH
DIVIDE.. 3/8/2018 3/8/2018 4/2/2018 0.000000 0.00 2,385.99 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 760759100 20180329P000060 5,156.000 REPUBLIC SERVICES INC CASH
DIVIDEND.. 3/29/2018 3/29/2018 4/16/2018 0.000000 0.00 1,778.82 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 770323103 20180222P000150 2,865.000 ROBERT HALF INTERNATIONAL INC
CASH.. 2/22/2018 2/22/2018 3/15/2018 0.000000 0.00 802.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 773903109 20180216P000080 3,413.000 ROCKWELL AUTOMATION INC CASH DIVI.. 2/16/2018 2/16/2018 3/12/2018 0.000000 0.00 2,849.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 774341101 20180209P000080 4,323.000 ROCKWELL COLLINS INC CASH
DIVIDEND.. 2/9/2018 2/9/2018 3/5/2018 0.000000 0.00 1,426.59 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 776696106 20180108P000040 2,718.000 ROPER TECHNOLOGIES INC CASH
DIVIDE.. 1/8/2018 1/8/2018 1/23/2018 0.000000 0.00 1,121.18 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 778296103 20180316P000070 8,813.000 ROSS STORES INC CASH DIVIDEND
02.. 3/16/2018 3/16/2018 3/30/2018 0.000000 0.00 1,982.93 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 78409V104 20180223P000040 5,828.000 S&P GLOBAL INC CASH DIVIDEND
050% 2/23/2018 2/23/2018 3/12/2018 0.000000 0.00 2,914.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 78440X101 20180329P000070 2,068.000 SL GREEN REALTY CORP CASH DIVIDEN.. 3/29/2018 3/29/2018 4/16/2018 0.000000 0.00 1,680.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 80589M102 20180309P000060 3,259.000 SCANA CORP CASH DIVIDEND       061% 3/9/2018 3/9/2018 4/1/2018 0.000000 0.00 1,996.14 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 806857108 20180206P000040 36,788.000 SCHLUMBERGER LTD CASH DIVIDEND
.. 2/6/2018 2/6/2018 4/13/2018 0.000000 0.00 18,394.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 808513105 20180208P000090 31,685.000 CHARLES SCHWAB CORP/THE CASH
DIVI.. 2/8/2018 2/8/2018 2/23/2018 0.000000 0.00 3,168.50 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX DA 811065101 20180227P000120 2,196.000 SCRIPPS NETWORKS INTERACTIVE I
CAS.. 2/27/2018 2/27/2018 3/10/2018 0.000000 0.00 658.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 81211K100 20180301P000110 4,123.000 SEALED AIR CORP CASH DIVIDEND
01.. 3/1/2018 3/1/2018 3/16/2018 0.000000 0.00 659.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 816851109 20180322P000030 5,845.000 SEMPRA ENERGY CASH DIVIDEND
089.. 3/22/2018 3/22/2018 4/15/2018 0.000000 0.00 5,231.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 824348106 20180223P000050 1,881.000 SHERWIN-WILLIAMS CO/THE CASH DIVID.. 2/23/2018 2/23/2018 3/9/2018 0.000000 0.00 1,617.66 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 828806109 20180213P000050 8,255.000 SIMON PROPERTY GROUP INC CASH
DIVI.. 2/13/2018 2/13/2018 2/28/2018 0.000000 0.00 16,097.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 83088M102 20180221P000040 4,199.000 SKYWORKS SOLUTIONS INC CASH DIVID.. 2/21/2018 2/21/2018 3/15/2018 0.000000 0.00 1,343.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 831865209 20180130P000060 3,872.000 AO SMITH CORP CASH DIVIDEND
018% 1/30/2018 1/30/2018 2/15/2018 0.000000 0.00 696.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 832696405 20180208P000100 3,016.000 JM SMUCKER CO/THE CASH DIVIDEND
.. 2/8/2018 2/8/2018 3/1/2018 0.000000 0.00 2,352.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 833034101 20180301P000120 1,303.000 SNAP-ON INC CASH DIVIDEND       082% 3/1/2018 3/1/2018 3/16/2018 0.000000 0.00 1,068.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 842587107 20180216P000090 26,653.000 SOUTHERN CO/THE CASH DIVIDEND
0.. 2/16/2018 2/16/2018 3/6/2018 0.000000 0.00 15,458.74 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 844741108 20180306P000090 12,477.000 SOUTHWEST AIRLINES CO CASH
DIVIDEN.. 3/6/2018 3/6/2018 3/28/2018 0.000000 0.00 1,559.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 854502101 20180308P000180 3,505.000 STANLEY BLACK & DECKER INC CASH DI.. 3/8/2018 3/8/2018 3/20/2018 0.000000 0.00 2,208.15 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 855244109 20180207P000030 37,785.000 STARBUCKS CORP CASH DIVIDEND
03.. 2/7/2018 2/7/2018 2/23/2018 0.000000 0.00 11,335.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 857477103 20180329P000080 8,417.000 STATE STREET CORP CASH DIVIDEND
.. 3/29/2018 3/29/2018 4/16/2018 0.000000 0.00 3,535.14 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 863667101 20180328P000240 7,376.000 STRYKER CORP CASH DIVIDEND
047% 3/28/2018 3/28/2018 4/30/2018 0.000000 0.00 3,466.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 867914103 20180227P000130 10,880.000 SUNTRUST BANKS INC CASH DIVIDEND
.. 2/27/2018 2/27/2018 3/15/2018 0.000000 0.00 4,352.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 871503108 20180221P000050 14,169.000 SYMANTEC CORP CASH DIVIDEND
007.. 2/21/2018 2/21/2018 3/14/2018 0.000000 0.00 1,062.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 87165B103 20180202P000050 19,536.000 SYNCHRONY FINANCIAL CASH DIVIDEND
.. 2/2/2018 2/2/2018 2/15/2018 0.000000 0.00 2,930.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 871829107 20180104P000080 12,731.000 SYSCO CORP CASH DIVIDEND       036% 1/4/2018 1/4/2018 1/26/2018 0.000000 0.00 4,583.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 872540109 20180214P000130 16,897.000 TJX COS INC/THE CASH DIVIDEND       0.. 2/14/2018 2/14/2018 3/8/2018 0.000000 0.00 5,280.31 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 876030107 20180308P000190 6,499.000 TAPESTRY INC CASH DIVIDEND       033% 3/8/2018 3/8/2018 4/2/2018 0.000000 0.00 2,193.41 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 87612E106 20180220P000090 12,423.000 TARGET CORP CASH DIVIDEND       062% 2/20/2018 2/20/2018 3/10/2018 0.000000 0.00 7,702.26 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 882508104 20180130P000070 26,173.000 TEXAS INSTRUMENTS INC CASH
DIVIDEN.. 1/30/2018 1/30/2018 2/12/2018 0.000000 0.00 16,227.26 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 883203101 20180309P000070 6,020.000 TEXTRON INC CASH DIVIDEND       002% 3/9/2018 3/9/2018 4/1/2018 0.000000 0.00 120.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 883556102 20180314P000220 9,165.000 THERMO FISHER SCIENTIFIC INC CASH
DI.. 3/14/2018 3/14/2018 4/16/2018 0.000000 0.00 1,558.05 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 88579Y101 20180215P000110 15,848.000 3M CO CASH DIVIDEND       136% 2/15/2018 2/15/2018 3/12/2018 0.000000 0.00 21,553.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 886547108 20180319P000030 2,333.000 TIFFANY & CO CASH DIVIDEND       050% 3/19/2018 3/19/2018 4/10/2018 0.000000 0.00 1,166.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 887317303 20180109P000080 20,677.000 TIME WARNER INC CASH DIVIDEND
04.. 1/9/2018 1/9/2018 2/1/2018 0.000000 0.00 8,322.49 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 891027104 20180104P000090 2,851.000 TORCHMARK CORP CASH DIVIDEND
0.. 1/4/2018 1/4/2018 2/1/2018 0.000000 0.00 427.65 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 891906109 20180321P000040 3,786.000 TOTAL SYSTEM SERVICES INC CASH
DIVI.. 3/21/2018 3/21/2018 4/2/2018 0.000000 0.00 492.18 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 892356106 20180223P000060 2,870.000 TRACTOR SUPPLY CO CASH DIVIDEND
.. 2/23/2018 2/23/2018 3/13/2018 0.000000 0.00 774.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 89417E109 20180308P000200 6,255.000 TRAVELERS COS INC/THE CASH
DIVIDEN.. 3/8/2018 3/8/2018 3/30/2018 0.000000 0.00 4,503.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 90130A101 20180313P000100 24,089.000 TWENTY-FIRST CENTURY FOX INC CASH
.. 3/13/2018 3/13/2018 4/18/2018 0.000000 0.00 4,336.02 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 90130A200 20180313P000110 10,037.000 TWENTY-FIRST CENTURY FOX INC CASH
.. 3/13/2018 3/13/2018 4/18/2018 0.000000 0.00 1,806.66 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 902494103 20180228P000150 6,801.000 TYSON FOODS INC CASH DIVIDEND
03.. 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 2,040.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 902653104 20180109P000090 7,106.000 UDR INC CASH DIVIDEND       031% 1/9/2018 1/9/2018 1/31/2018 0.000000 0.00 2,202.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 902973304 20180328P000250 35,926.000 US BANCORP CASH DIVIDEND       030% 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 10,777.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 907818108 20180227P000140 17,990.000 UNION PACIFIC CORP CASH DIVIDEND
.. 2/27/2018 2/27/2018 3/30/2018 0.000000 0.00 13,132.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 911312106 20180216P000100 18,246.000 UNITED PARCEL SERVICE INC CASH
DIVI.. 2/16/2018 2/16/2018 3/7/2018 0.000000 0.00 16,603.86 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX DA 913017109 20180215P000120 19,723.000 UNITED TECHNOLOGIES CORP CASH
DIVI.. 2/15/2018 2/15/2018 3/10/2018 0.000000 0.00 13,806.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 91324P102 20180308P000210 22,148.000 UNITEDHEALTH GROUP INC CASH
DIVIDE.. 3/8/2018 3/8/2018 3/20/2018 0.000000 0.00 16,611.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 913903100 20180228P000160 2,003.000 UNIVERSAL HEALTH SERVICES INC
CASH.. 2/28/2018 2/28/2018 3/15/2018 0.000000 0.00 200.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 91529Y106 20180126P000020 5,959.000 UNUM GROUP CASH DIVIDEND       023% 1/26/2018 1/26/2018 2/16/2018 0.000000 0.00 1,370.57 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 918204108 20180308P000220 7,496.000 VF CORP CASH DIVIDEND       046% 3/8/2018 3/8/2018 3/19/2018 0.000000 0.00 3,448.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 91913Y100 20180212P000020 11,621.000 VALERO ENERGY CORP CASH DIVIDEND
.. 2/12/2018 2/12/2018 3/6/2018 0.000000 0.00 9,296.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 92276F100 20180329P000090 8,154.000 VENTAS INC CASH DIVIDEND       079% 3/29/2018 3/29/2018 4/12/2018 0.000000 0.00 6,441.66 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 92343V104 20180109P000100 108,335.000 VERIZON COMMUNICATIONS INC CASH
DI.. 1/9/2018 1/9/2018 2/1/2018 0.000000 0.00 63,917.65 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 92553P201 20180314P000230 8,064.000 VIACOM INC CASH DIVIDEND       020% 3/14/2018 3/14/2018 4/3/2018 0.000000 0.00 1,612.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 92826C839 20180215P000130 48,160.000 VISA INC CASH DIVIDEND       021% 2/15/2018 2/15/2018 3/6/2018 0.000000 0.00 10,113.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 929042109 20180126P000030 4,579.000 VORNADO REALTY TRUST CASH
DIVIDEN.. 1/26/2018 1/26/2018 2/15/2018 0.000000 0.00 2,884.77 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 929160109 20180222P000160 3,023.000 VULCAN MATERIALS CO CASH DIVIDEND
.. 2/22/2018 2/22/2018 3/9/2018 0.000000 0.00 846.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 92939U106 20180213P000060 8,381.000 WEC ENERGY GROUP INC CASH
DIVIDEN.. 2/13/2018 2/13/2018 3/1/2018 0.000000 0.00 4,630.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 931142103 20180308P000230 33,453.000 WALMART INC CASH DIVIDEND       052% 3/8/2018 3/8/2018 4/2/2018 0.000000 0.00 17,395.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 931427108 20180214P000140 23,057.000 WALGREENS BOOTS ALLIANCE INC
CASH.. 2/14/2018 2/14/2018 3/12/2018 0.000000 0.00 9,222.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 94106L109 20180308P000240 9,130.000 WASTE MANAGEMENT INC CASH
DIVIDEN.. 3/8/2018 3/8/2018 3/23/2018 0.000000 0.00 4,245.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 949746101 20180201P000180 117,695.000 WELLS FARGO & CO CASH DIVIDEND
.. 2/1/2018 2/1/2018 3/1/2018 0.000000 0.00 45,901.05 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 95040Q104 20180212P000030 9,835.000 WELLTOWER INC CASH DIVIDEND       0.. 2/12/2018 2/12/2018 2/21/2018 0.000000 0.00 8,556.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 958102105 20180328P000260 6,812.000 WESTERN DIGITAL CORP CASH
DIVIDEND.. 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 3,406.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 959802109 20180315P000100 10,497.000 WESTERN UNION CO/THE CASH
DIVIDEN.. 3/15/2018 3/15/2018 3/30/2018 0.000000 0.00 1,994.43 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 96145D105 20180215P000140 6,762.000 WESTROCK CO CASH DIVIDEND       043% 2/15/2018 2/15/2018 2/26/2018 0.000000 0.00 2,907.66 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 962166104 20180301P000130 17,251.000 WEYERHAEUSER CO CASH DIVIDEND
.. 3/1/2018 3/1/2018 3/23/2018 0.000000 0.00 5,520.32 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 963320106 20180301P000140 1,642.000 WHIRLPOOL CORP CASH DIVIDEND
11.. 3/1/2018 3/1/2018 3/15/2018 0.000000 0.00 1,806.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 969457100 20180308P000250 18,895.000 WILLIAMS COS INC/THE CASH DIVIDEND
.. 3/8/2018 3/8/2018 3/26/2018 0.000000 0.00 6,424.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 98310W108 20180314P000240 2,316.000 WYNDHAM WORLDWIDE CORP CASH
DIVI.. 3/14/2018 3/14/2018 3/30/2018 0.000000 0.00 1,528.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 983134107 20180214P000150 2,129.000 WYNN RESORTS LTD CASH DIVIDEND
.. 2/14/2018 2/14/2018 2/27/2018 0.000000 0.00 1,064.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 98389B100 20180314P000250 11,605.000 XCEL ENERGY INC CASH DIVIDEND
03.. 3/14/2018 3/14/2018 4/20/2018 0.000000 0.00 4,409.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 983919101 20180206P000050 6,664.000 XILINX INC CASH DIVIDEND       035% 2/6/2018 2/6/2018 2/22/2018 0.000000 0.00 2,332.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 984121608 20180328P000270 4,897.000 XEROX CORP CASH DIVIDEND       025% 3/28/2018 3/28/2018 4/30/2018 0.000000 0.00 1,224.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 98419M100 20180214P000160 4,770.000 XYLEM INC/NY CASH DIVIDEND       021% 2/14/2018 2/14/2018 3/15/2018 0.000000 0.00 1,001.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 988498101 20180213P000070 8,949.000 YUM! BRANDS INC CASH DIVIDEND
03.. 2/13/2018 2/13/2018 3/9/2018 0.000000 0.00 3,221.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 98956P102 20180328P000280 4,651.000 ZIMMER BIOMET HOLDINGS INC CASH DI.. 3/28/2018 3/28/2018 4/30/2018 0.000000 0.00 1,116.24 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 989701107 20180214P000170 5,305.000 ZIONS BANCORPORATION CASH
DIVIDEN.. 2/14/2018 2/14/2018 2/22/2018 0.000000 0.00 1,061.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA 98978V103 20180118P000050 12,941.000 ZOETIS INC CASH DIVIDEND       012% 1/18/2018 1/18/2018 3/1/2018 0.000000 0.00 1,630.57 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G0176J109 20180314P000010 2,171.000 ALLEGION PLC CASH DIVIDEND       021% 3/14/2018 3/14/2018 3/29/2018 0.000000 0.00 455.91 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G0177J108 20180227P000010 7,601.000 ALLERGAN PLC CASH DIVIDEND       072% 2/27/2018 2/27/2018 3/28/2018 0.000000 0.00 5,472.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G0408V102 20180131P000010 6,636.000 AON PLC CASH DIVIDEND       036% 1/31/2018 1/31/2018 2/15/2018 0.000000 0.00 2,388.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G29183103 20180309P000010 10,070.000 EATON CORP PLC CASH DIVIDEND
06.. 3/9/2018 3/9/2018 3/23/2018 0.000000 0.00 6,646.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G3223R108 20180306P000010 939.000 EVEREST RE GROUP LTD CASH DIVIDEN.. 3/6/2018 3/6/2018 3/21/2018 0.000000 0.00 1,220.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G47791101 20180308P000010 5,711.000 INGERSOLL-RAND PLC CASH DIVIDEND
.. 3/8/2018 3/8/2018 3/30/2018 0.000000 0.00 2,569.95 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX DA G491BT108 20180214P000010 10,811.000 INVESCO LTD CASH DIVIDEND       029% 2/14/2018 2/14/2018 3/2/2018 0.000000 0.00 3,135.19 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G51502105 20180316P000010 21,150.000 JOHNSON CONTROLS INTERNATIONAL
C.. 3/16/2018 3/16/2018 4/13/2018 0.000000 0.00 5,499.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G5960L103 20180322P000010 31,026.000 MEDTRONIC PLC CASH DIVIDEND
046% 3/22/2018 3/22/2018 4/13/2018 0.000000 0.00 14,271.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G6095L109 20180202P000010 7,060.000 APTIV PLC CASH DIVIDEND       022% 2/2/2018 2/2/2018 2/14/2018 0.000000 0.00 1,553.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G6518L108 20180306P000020 7,652.000 NIELSEN HOLDINGS PLC CASH DIVIDEND
.. 3/6/2018 3/6/2018 3/21/2018 0.000000 0.00 2,601.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G7945M107 20180320P000010 6,612.000 SEAGATE TECHNOLOGY PLC CASH
DIVID.. 3/20/2018 3/20/2018 4/4/2018 0.000000 0.00 4,165.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G7S00T104 20180125P000010 4,386.000 PENTAIR PLC CASH DIVIDEND       035% 1/25/2018 1/25/2018 2/9/2018 0.000000 0.00 1,535.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G81276100 20180201P000130 1,606.000 SIGNET JEWELERS LTD CASH DIVIDEND
.. 2/1/2018 2/1/2018 3/3/2018 0.000000 0.00 497.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G87110105 20180319P000010 10,020.000 TECHNIPFMC PLC CASH DIVIDEND
01.. 3/19/2018 3/19/2018 4/4/2018 0.000000 0.00 1,302.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G96629103 20180328P000010 3,025.000 WILLIS TOWERS WATSON PLC CASH
DIVI.. 3/28/2018 3/28/2018 4/16/2018 0.000000 0.00 1,815.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G97822103 20180301P000010 2,994.000 PERRIGO CO PLC CASH DIVIDEND
019.. 3/1/2018 3/1/2018 3/20/2018 0.000000 0.00 568.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA G98294104 20180314P000020 5,851.000 XL GROUP LTD CASH DIVIDEND       022% 3/14/2018 3/14/2018 4/2/2018 0.000000 0.00 1,287.22 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA H1467J104 20180328P000020 10,625.000 CHUBB LTD CASH DIVIDEND       071% 3/28/2018 3/28/2018 4/20/2018 0.000000 0.00 7,543.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA H2906T109 20180314P000030 2,536.000 GARMIN LTD CASH DIVIDEND       051% 3/14/2018 3/14/2018 3/30/2018 0.000000 0.00 1,293.36 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA H84989104 20180222P000010 8,037.000 TE CONNECTIVITY LTD CASH DIVIDEND
.. 2/22/2018 2/22/2018 3/9/2018 0.000000 0.00 3,214.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA N53745100 20180302P000010 7,392.000 LYONDELLBASELL INDUSTRIES NV CASH
.. 3/2/2018 3/2/2018 3/12/2018 0.000000 0.00 7,392.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA V7780T103 20180306P000030 3,914.000 ROYAL CARIBBEAN CRUISES LTD CASH
D.. 3/6/2018 3/6/2018 4/5/2018 0.000000 0.00 2,348.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DA Y09827109 20180321P000010 9,397.000 BROADCOM LTD CASH DIVIDEND
175% 3/21/2018 3/21/2018 3/29/2018 0.000000 0.00 16,444.75 0.00

DIVIDENDS 6,353,764.000 2,728,134.61 2,728,134.61 0.00

U.S. DOLLAR 6,353,764.000 2,728,134.61 2,728,134.61 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 001055102 20180301S000340 8,985.000 AFLAC INC 3/1/2018 2/20/2018 3/1/2018 0.000000 4,672.20 4,672.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 00130H105 20180215S000160 17,538.000 AES CORP/VA 2/15/2018 1/31/2018 2/15/2018 0.000000 2,279.94 2,279.94 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 00206R102 20180201S000060 163,058.000 AT&T INC 2/1/2018 1/9/2018 2/1/2018 0.000000 81,529.00 81,529.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 002824100 20180215S000200 46,225.000 ABBOTT LABORATORIES 2/15/2018 1/11/2018 2/15/2018 0.000000 12,943.00 12,943.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 00287Y109 20180215S000180 42,334.000 ABBVIE INC 2/15/2018 1/11/2018 2/15/2018 0.000000 30,057.14 30,057.14 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 00508Y102 20180201S000100 1,119.000 ACUITY BRANDS INC 2/1/2018 1/19/2018 2/1/2018 0.000000 145.47 145.47 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 00751Y106 20180105S000040 1,962.000 ADVANCE AUTO PARTS INC 1/5/2018 12/21/2017 1/5/2018 0.000000 117.72 117.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 00817Y108 20180126S000100 8,660.000 AETNA INC 1/26/2018 1/10/2018 1/26/2018 0.000000 4,330.00 4,330.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 008252108 20180223S000100 1,476.000 AFFILIATED MANAGERS GROUP INC 2/23/2018 2/7/2018 2/23/2018 0.000000 442.80 442.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 00846U101 20180124S000010 8,547.000 AGILENT TECHNOLOGIES INC 1/24/2018 12/29/2017 1/24/2018 0.000000 1,273.50 1,273.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 009158106 20180212S000080 5,788.000 AIR PRODUCTS & CHEMICALS INC 2/12/2018 12/29/2017 2/12/2018 0.000000 5,498.60 5,498.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 011659109 20180308S000290 1,585.000 ALASKA AIR GROUP INC 3/8/2018 2/16/2018 3/8/2018 0.000000 507.20 507.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 011659109 20180308S000300 1,683.000 ALASKA AIR GROUP INC 3/8/2018 2/16/2018 3/8/2018 0.000000 538.56 538.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 012653101 20180102S000220 2,929.000 ALBEMARLE CORP 1/2/2018 12/14/2017 1/2/2018 0.000000 937.28 937.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 015271109 20180116S000060 2,542.000 ALEXANDRIA REAL ESTATE EQUITIE 1/16/2018 12/28/2017 1/15/2018 0.000000 2,287.80 2,287.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 018581108 20180320S000070 1,277.000 ALLIANCE DATA SYSTEMS CORP 3/20/2018 2/13/2018 3/20/2018 0.000000 727.89 727.89 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 018802108 20180215S000350 6,140.000 ALLIANT ENERGY CORP 2/15/2018 1/30/2018 2/15/2018 0.000000 2,056.90 2,056.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 020002101 20180102S000150 9,639.000 ALLSTATE CORP/THE 1/2/2018 11/29/2017 1/2/2018 0.000000 3,566.43 3,566.43 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 02209S103 20180110S000070 50,675.000 ALTRIA GROUP INC 1/10/2018 12/20/2017 1/10/2018 0.000000 33,445.50 33,445.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 023608102 20180329S000120 5,545.000 AMEREN CORP 3/29/2018 3/13/2018 3/29/2018 0.000000 2,536.84 2,536.84 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 02376R102 20180220S000100 11,310.000 AMERICAN AIRLINES GROUP INC 2/20/2018 2/5/2018 2/20/2018 0.000000 1,131.00 1,131.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 025537101 20180309S000130 13,062.000 AMERICAN ELECTRIC POWER CO INC 3/9/2018 2/8/2018 3/9/2018 0.000000 8,098.44 8,098.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 025816109 20180209S000120 19,132.000 AMERICAN EXPRESS CO 2/9/2018 1/4/2018 2/9/2018 0.000000 6,696.20 6,696.20 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX DV 026874784 20180329S000170 20,545.000 AMERICAN INTERNATIONAL GROUP I 3/29/2018 3/14/2018 3/29/2018 0.000000 6,574.40 6,574.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 03027X100 20180116S000170 11,389.000 AMERICAN TOWER CORP 1/16/2018 12/27/2017 1/16/2018 0.000000 7,972.30 7,972.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 030420103 20180301S000180 4,737.000 AMERICAN WATER WORKS CO INC 3/1/2018 2/6/2018 3/1/2018 0.000000 1,965.86 1,965.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 03073E105 20180305S000070 4,286.000 AMERISOURCEBERGEN CORP 3/5/2018 2/16/2018 3/5/2018 0.000000 1,628.68 1,628.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 03076C106 20180228S000180 3,929.000 AMERIPRISE FINANCIAL INC 2/28/2018 2/15/2018 2/28/2018 0.000000 3,261.07 3,261.07 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 031100100 20180329S000150 5,282.000 AMETEK INC 3/29/2018 3/15/2018 3/29/2018 0.000000 739.48 739.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 031162100 20180308S000320 19,278.000 AMGEN INC 3/8/2018 2/14/2018 3/8/2018 0.000000 25,446.96 25,446.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 032095101 20180110S000020 8,081.000 AMPHENOL CORP 1/10/2018 12/15/2017 1/10/2018 0.000000 1,535.39 1,535.39 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 032511107 20180328S000310 12,505.000 ANADARKO PETROLEUM CORP 3/28/2018 3/13/2018 3/28/2018 0.000000 3,126.25 3,126.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 032654105 20180320S000050 8,425.000 ANALOG DEVICES INC 3/20/2018 3/8/2018 3/20/2018 0.000000 4,044.00 4,044.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 03349M105 20180315S000410 3,280.000 ANDEAVOR 3/15/2018 2/27/2018 3/15/2018 0.000000 1,935.20 1,935.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 036752103 20180323S000070 5,868.000 ANTHEM INC 3/23/2018 3/8/2018 3/23/2018 0.000000 4,401.00 4,401.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 037411105 20180222S000180 10,116.000 APACHE CORP 2/22/2018 1/19/2018 2/22/2018 0.000000 2,529.00 2,529.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 03748R101 20180228S000190 4,170.000 APARTMENT INVESTMENT & MANAGEM 2/28/2018 2/15/2018 2/28/2018 0.000000 1,584.60 1,584.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 037833100 20180215S000270 136,350.000 APPLE INC 2/15/2018 2/9/2018 2/15/2018 0.000000 85,900.50 85,900.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 038222105 20180314S000280 24,374.000 APPLIED MATERIALS INC 3/14/2018 2/20/2018 3/14/2018 0.000000 2,437.40 2,437.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 039483102 20180313S000140 14,852.000 ARCHER-DANIELS-MIDLAND CO 3/13/2018 2/16/2018 3/13/2018 0.000000 4,975.42 4,975.42 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 03965L100 20180226S000070 11,248.000 ARCONIC INC 2/26/2018 2/1/2018 2/25/2018 0.000000 674.88 674.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 04621X108 20180319S000070 1,230.000 ASSURANT INC 3/19/2018 2/23/2018 3/19/2018 0.000000 688.80 688.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 053015103 20180102S000130 11,831.000 AUTOMATIC DATA PROCESSING INC 1/2/2018 12/7/2017 1/1/2018 0.000000 7,453.53 7,453.53 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 053484101 20180116S000150 3,667.000 AVALONBAY COMMUNITIES INC 1/16/2018 12/28/2017 1/16/2018 0.000000 5,207.14 5,207.14 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 053611109 20180321S000050 2,020.000 AVERY DENNISON CORP 3/21/2018 3/6/2018 3/21/2018 0.000000 909.00 909.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 054937107 20180301S000230 20,951.000 BB&T CORP 3/1/2018 2/8/2018 3/1/2018 0.000000 6,913.83 6,913.83 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 054937107 20180320S000040 18,030.000 BB&T CORP 3/20/2018 3/5/2018 3/20/2018 0.000000 811.35 811.35 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 05722G100 20180216S000130 11,371.000 BAKER HUGHES A GE CO 2/16/2018 2/2/2018 2/16/2018 0.000000 2,046.78 2,046.78 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 058498106 20180315S000430 8,000.000 BALL CORP 3/15/2018 2/28/2018 3/15/2018 0.000000 800.00 800.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 064058100 20180209S000160 27,195.000 BANK OF NEW YORK MELLON CORP/T 2/9/2018 1/29/2018 2/9/2018 0.000000 6,526.80 6,526.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 071813109 20180102S000210 12,898.000 BAXTER INTERNATIONAL INC 1/2/2018 11/30/2017 1/2/2018 0.000000 2,063.68 2,063.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 09247X101 20180322S001950 2,822.000 BLACKROCK INC 3/22/2018 3/6/2018 3/22/2018 0.000000 8,127.36 8,127.36 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 093671105 20180102S000160 5,478.000 H&R BLOCK INC 1/2/2018 12/1/2017 1/2/2018 0.000000 1,314.72 1,314.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 097023105 20180302S000160 14,868.000 BOEING CO/THE 3/2/2018 2/8/2018 3/2/2018 0.000000 25,424.28 25,424.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 099724106 20180315S000280 4,529.000 BORGWARNER INC 3/15/2018 2/28/2018 3/15/2018 0.000000 769.93 769.93 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 101121101 20180130S000080 4,098.000 BOSTON PROPERTIES INC 1/30/2018 12/28/2017 1/30/2018 0.000000 3,278.40 3,278.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 110122108 20180201S000050 43,465.000 BRISTOL-MYERS SQUIBB CO 2/1/2018 1/4/2018 2/1/2018 0.000000 17,386.00 17,386.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 115637209 20180102S000250 4,677.000 BROWN-FORMAN CORP 1/2/2018 12/6/2017 1/2/2018 0.000000 923.71 923.71 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 124857202 20180102S000110 9,740.000 CBS CORP 1/2/2018 12/8/2017 1/1/2018 0.000000 1,753.20 1,753.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 12503M108 20180316S000130 2,593.000 CBOE GLOBAL MARKETS INC 3/16/2018 3/1/2018 3/16/2018 0.000000 700.11 700.11 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 125269100 20180228S000200 6,194.000 CF INDUSTRIES HOLDINGS INC 2/28/2018 2/15/2018 2/28/2018 0.000000 1,858.20 1,858.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 12572Q105 20180116A000350 0.000 CME GROUP INC 1/16/2018 12/27/2017 1/16/2018 0.000000 31,629.50 31,629.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 12572Q105 20180326S000040 7,777.000 CME GROUP INC 3/26/2018 3/8/2018 3/26/2018 0.000000 5,443.90 5,443.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 125896100 20180228S000210 7,489.000 CMS ENERGY CORP 2/28/2018 2/15/2018 2/28/2018 0.000000 2,677.32 2,677.32 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 126408103 20180315S000190 20,426.000 CSX CORP 3/15/2018 2/28/2018 3/15/2018 0.000000 4,493.72 4,493.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 12650T104 20180125S000040 4,349.000 CSRA INC 1/25/2018 1/3/2018 1/25/2018 0.000000 434.90 434.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 126650100 20180202S000080 26,902.000 CVS HEALTH CORP 2/2/2018 1/23/2018 2/2/2018 0.000000 13,451.00 13,451.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 12673P105 20180313S000150 7,174.000 CA INC 3/13/2018 2/21/2018 3/13/2018 0.000000 1,829.37 1,829.37 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 127097103 20180207S000040 12,282.000 CABOT OIL & GAS CORP 2/7/2018 1/23/2018 2/7/2018 0.000000 736.92 736.92 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 134429109 20180129S000080 5,108.000 CAMPBELL SOUP CO 1/29/2018 1/9/2018 1/29/2018 0.000000 1,787.80 1,787.80 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX DV 14040H105 20180223S000110 12,873.000 CAPITAL ONE FINANCIAL CORP 2/23/2018 2/9/2018 2/23/2018 0.000000 5,149.20 5,149.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 14149Y108 20180116S000070 8,355.000 CARDINAL HEALTH INC 1/16/2018 12/29/2017 1/15/2018 0.000000 3,863.35 3,863.35 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 143658300 20180316S000140 9,321.000 CARNIVAL CORP 3/16/2018 2/22/2018 3/16/2018 0.000000 4,194.45 4,194.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 149123101 20180220S000110 15,799.000 CATERPILLAR INC 2/20/2018 1/19/2018 2/20/2018 0.000000 12,323.22 12,323.22 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 15189T107 20180308S000270 11,447.000 CENTERPOINT ENERGY INC 3/8/2018 2/14/2018 3/8/2018 0.000000 3,176.54 3,176.54 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 156700106 20180316S000190 22,233.000 CENTURYLINK INC 3/16/2018 3/2/2018 3/16/2018 0.000000 12,005.82 12,005.82 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 166764100 20180312S000150 50,441.000 CHEVRON CORP 3/12/2018 2/15/2018 3/12/2018 0.000000 56,493.92 56,493.92 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 171340102 20180301S000390 6,637.000 CHURCH & DWIGHT CO INC 3/1/2018 2/14/2018 3/1/2018 0.000000 1,443.55 1,443.55 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 171798101 20180301S000190 2,530.000 CIMAREX ENERGY CO 3/1/2018 2/14/2018 3/1/2018 0.000000 202.40 202.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 172062101 20180116S000090 3,965.000 CINCINNATI FINANCIAL CORP 1/16/2018 12/19/2017 1/16/2018 0.000000 1,982.50 1,982.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 17275R102 20180124S000050 131,286.000 CISCO SYSTEMS INC 1/24/2018 1/4/2018 1/24/2018 0.000000 38,072.94 38,072.94 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 172967424 20180223S000130 70,216.000 CITIGROUP INC 2/23/2018 2/2/2018 2/23/2018 0.000000 22,469.12 22,469.12 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 174610105 20180215S000330 13,066.000 CITIZENS FINANCIAL GROUP INC 2/15/2018 1/31/2018 2/15/2018 0.000000 2,874.52 2,874.52 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 189054109 20180209S000130 3,424.000 CLOROX CO/THE 2/9/2018 1/23/2018 2/9/2018 0.000000 2,876.16 2,876.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 192446102 20180228S000230 13,476.000 COGNIZANT TECHNOLOGY SOLUTIONS 2/28/2018 2/21/2018 2/28/2018 0.000000 2,695.20 2,695.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 194162103 20180215S000360 23,320.000 COLGATE-PALMOLIVE CO 2/15/2018 1/22/2018 2/15/2018 0.000000 9,328.00 9,328.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 20030N101 20180124S000040 123,869.000 COMCAST CORP 1/24/2018 1/2/2018 1/24/2018 0.000000 19,509.37 19,509.37 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 200340107 20180102S000290 4,679.000 COMERICA INC 1/2/2018 12/14/2017 1/1/2018 0.000000 1,403.70 1,403.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 205887102 20180301S000270 10,848.000 CONAGRA BRANDS INC 3/1/2018 1/29/2018 3/1/2018 0.000000 2,305.20 2,305.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 20825C104 20180301S000330 31,749.000 CONOCOPHILLIPS 3/1/2018 2/9/2018 3/1/2018 0.000000 9,048.47 9,048.47 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 209115104 20180315S000120 8,234.000 CONSOLIDATED EDISON INC 3/15/2018 2/13/2018 3/15/2018 0.000000 5,887.31 5,887.31 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 21036P108 20180223S000090 4,575.000 CONSTELLATION BRANDS INC 2/23/2018 2/8/2018 2/23/2018 0.000000 2,379.00 2,379.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 216648402 20180209S000190 1,300.000 COOPER COS INC/THE 2/9/2018 1/22/2018 2/9/2018 0.000000 39.00 39.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 219350105 20180329S000180 19,862.000 CORNING INC 3/29/2018 2/27/2018 3/29/2018 0.000000 3,575.16 3,575.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 22160K105 20180302S000150 11,605.000 COSTCO WHOLESALE CORP 3/2/2018 2/15/2018 3/2/2018 0.000000 5,802.50 5,802.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 222070203 20180315S000330 10,791.000 COTY INC 3/15/2018 2/27/2018 3/15/2018 0.000000 1,348.88 1,348.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DVC 222070203 20180315S000330 -10,791.000 COTY INC 3/15/2018 2/27/2018 3/15/2018 0.000000 -1,348.88 -1,348.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 231021106 20180308S000330 3,566.000 CUMMINS INC 3/8/2018 2/22/2018 3/8/2018 0.000000 3,851.28 3,851.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 23331A109 20180309S000210 7,800.000 DR HORTON INC 3/9/2018 2/22/2018 3/9/2018 0.000000 975.00 975.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 233331107 20180116S000030 4,743.000 DTE ENERGY CO 1/16/2018 12/15/2017 1/15/2018 0.000000 4,185.70 4,185.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 23355L106 20180116S000100 7,487.000 DXC TECHNOLOGY CO 1/16/2018 12/5/2017 1/16/2018 0.000000 1,347.66 1,347.66 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 235851102 20180126S000080 16,256.000 DANAHER CORP 1/26/2018 12/28/2017 1/26/2018 0.000000 2,275.84 2,275.84 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 237194105 20180201S000110 3,284.000 DARDEN RESTAURANTS INC 2/1/2018 1/9/2018 2/1/2018 0.000000 2,068.92 2,068.92 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 244199105 20180201S000080 8,494.000 DEERE & CO 2/1/2018 12/28/2017 2/1/2018 0.000000 5,096.40 5,096.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 247361702 20180316S000150 14,991.000 DELTA AIR LINES INC 3/16/2018 2/22/2018 3/16/2018 0.000000 4,572.26 4,572.26 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 24906P109 20180112S000060 6,100.000 DENTSPLY SIRONA INC 1/12/2018 12/28/2017 1/12/2018 0.000000 533.75 533.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 25179M103 20180329S000110 12,010.000 DEVON ENERGY CORP 3/29/2018 3/14/2018 3/29/2018 0.000000 720.60 720.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 253868103 20180112S000070 4,225.000 DIGITAL REALTY TRUST INC 1/12/2018 12/14/2017 1/12/2018 0.000000 3,929.25 3,929.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 254687106 20180111S000100 38,467.000 WALT DISNEY CO/THE 1/11/2018 12/8/2017 1/11/2018 0.000000 32,312.28 32,312.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 254709108 20180308S000280 8,305.000 DISCOVER FINANCIAL SERVICES 3/8/2018 2/21/2018 3/8/2018 0.000000 2,906.75 2,906.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 256677105 20180123S000060 6,918.000 DOLLAR GENERAL CORP 1/23/2018 1/8/2018 1/23/2018 0.000000 1,798.68 1,798.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 25746U109 20180320S000060 14,708.000 DOMINION ENERGY INC 3/20/2018 3/1/2018 3/20/2018 0.000000 12,281.18 12,281.18 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 260003108 20180315S000210 3,561.000 DOVER CORP 3/15/2018 2/27/2018 3/15/2018 0.000000 1,673.67 1,673.67 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 26078J100 20180315S000300 53,479.000 DOWDUPONT INC 3/15/2018 2/27/2018 3/15/2018 0.000000 20,322.02 20,322.02 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 26138E109 20180104S000120 4,860.000 DR PEPPER SNAPPLE GROUP INC 1/4/2018 12/13/2017 1/4/2018 0.000000 2,818.80 2,818.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 264411505 20180228S000170 9,458.000 DUKE REALTY CORP 2/28/2018 2/14/2018 2/28/2018 0.000000 1,891.60 1,891.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 26441C204 20180316S000110 18,587.000 DUKE ENERGY CORP 3/16/2018 2/15/2018 3/16/2018 0.000000 16,542.43 16,542.43 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX DV 26875P101 20180131S000170 15,356.000 EOG RESOURCES INC 1/31/2018 1/16/2018 1/31/2018 0.000000 2,572.13 2,572.13 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 26884L109 20180301S000200 6,502.000 EQT CORP 3/1/2018 2/13/2018 3/1/2018 0.000000 195.06 195.06 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 277432100 20180105S000020 3,856.000 EASTMAN CHEMICAL CO 1/5/2018 12/15/2017 1/5/2018 0.000000 2,159.36 2,159.36 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 278865100 20180116S000220 6,905.000 ECOLAB INC 1/16/2018 12/18/2017 1/16/2018 0.000000 2,831.05 2,831.05 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 281020107 20180131S000110 8,652.000 EDISON INTERNATIONAL 1/31/2018 12/28/2017 1/31/2018 0.000000 5,234.46 5,234.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 291011104 20180309S000170 17,045.000 EMERSON ELECTRIC CO 3/9/2018 2/15/2018 3/9/2018 0.000000 8,266.83 8,266.83 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 29364G103 20180301S000380 4,787.000 ENTERGY CORP 3/1/2018 2/7/2018 3/1/2018 0.000000 4,260.43 4,260.43 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 29444U700 20180321S000110 1,788.000 EQUINIX INC 3/21/2018 2/23/2018 3/21/2018 0.000000 4,076.64 4,076.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 29476L107 20180112S000030 9,759.000 EQUITY RESIDENTIAL 1/12/2018 12/29/2017 1/12/2018 0.000000 4,916.10 4,916.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 297178105 20180116S000180 1,754.000 ESSEX PROPERTY TRUST INC 1/16/2018 12/28/2017 1/16/2018 0.000000 3,069.50 3,069.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 30161N101 20180309S000100 25,497.000 EXELON CORP 3/9/2018 2/14/2018 3/9/2018 0.000000 8,796.47 8,796.47 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 30212P303 20180328S000320 2,810.000 EXPEDIA GROUP INC 3/28/2018 3/7/2018 3/28/2018 0.000000 843.00 843.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 30225T102 20180329S000160 2,878.000 EXTRA SPACE STORAGE INC 3/29/2018 3/14/2018 3/29/2018 0.000000 2,244.84 2,244.84 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 30231G102 20180309S000190 112,528.000 EXXON MOBIL CORP 3/9/2018 2/9/2018 3/9/2018 0.000000 86,646.56 86,646.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 302445101 20180309S000220 3,167.000 FLIR SYSTEMS INC 3/9/2018 2/22/2018 3/9/2018 0.000000 506.72 506.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 302491303 20180118S000070 3,566.000 FMC CORP 1/18/2018 12/28/2017 1/18/2018 0.000000 588.39 588.39 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 311900104 20180227S000150 7,632.000 FASTENAL CO 2/27/2018 1/30/2018 2/27/2018 0.000000 2,823.84 2,823.84 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 313747206 20180116S000080 1,927.000 FEDERAL REALTY INVESTMENT TRUS 1/16/2018 12/29/2017 1/16/2018 0.000000 1,927.00 1,927.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 31428X106 20180102S000270 6,504.000 FEDEX CORP 1/2/2018 12/8/2017 1/2/2018 0.000000 3,252.00 3,252.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 316773100 20180116S000190 18,738.000 FIFTH THIRD BANCORP 1/16/2018 12/28/2017 1/16/2018 0.000000 2,998.08 2,998.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 337932107 20180301S000370 11,814.000 FIRSTENERGY CORP 3/1/2018 2/6/2018 3/1/2018 0.000000 4,253.04 4,253.04 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 343412102 20180103S000020 3,696.000 FLUOR CORP 1/3/2018 12/4/2017 1/3/2018 0.000000 776.16 776.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 34354P105 20180119S000060 3,469.000 FLOWSERVE CORP 1/19/2018 1/4/2018 1/19/2018 0.000000 659.11 659.11 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 344849104 20180202S000070 3,293.000 FOOT LOCKER INC 2/2/2018 1/18/2018 2/2/2018 0.000000 1,020.83 1,020.83 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 345370860 20180301S000260 103,610.000 FORD MOTOR CO 3/1/2018 1/29/2018 3/1/2018 0.000000 15,541.50 15,541.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 345370860 20180301S000350 103,610.000 FORD MOTOR CO 3/1/2018 1/29/2018 3/1/2018 0.000000 13,469.30 13,469.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 34959J108 20180329S000200 6,990.000 FORTIVE CORP 3/29/2018 2/22/2018 3/29/2018 0.000000 489.30 489.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 34964C106 20180314S000270 3,520.000 FORTUNE BRANDS HOME & SECURITY 3/14/2018 2/22/2018 3/14/2018 0.000000 704.00 704.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 354613101 20180110S000050 8,679.000 FRANKLIN RESOURCES INC 1/10/2018 12/22/2017 1/10/2018 0.000000 1,996.17 1,996.17 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 36174X101 20180105S000050 15,403.000 GGP INC 1/5/2018 12/14/2017 1/5/2018 0.000000 3,388.66 3,388.66 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 363576109 20180316S000090 4,132.000 ARTHUR J GALLAGHER & CO 3/16/2018 3/1/2018 3/16/2018 0.000000 1,694.12 1,694.12 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 364760108 20180131S000180 5,783.000 GAP INC/THE 1/31/2018 1/2/2018 1/31/2018 0.000000 1,330.09 1,330.09 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 369550108 20180209S000140 7,374.000 GENERAL DYNAMICS CORP 2/9/2018 1/18/2018 2/9/2018 0.000000 6,194.16 6,194.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 369604103 20180125S000050 230,302.000 GENERAL ELECTRIC CO 1/25/2018 12/26/2017 1/25/2018 0.000000 27,636.24 27,636.24 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 370334104 20180201S000120 15,093.000 GENERAL MILLS INC 2/1/2018 1/9/2018 2/1/2018 0.000000 7,395.57 7,395.57 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 37045V100 20180323S000050 29,217.000 GENERAL MOTORS CO 3/23/2018 3/8/2018 3/23/2018 0.000000 11,102.46 11,102.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 372460105 20180102S000190 3,897.000 GENUINE PARTS CO 1/2/2018 12/7/2017 1/2/2018 0.000000 2,630.48 2,630.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 375558103 20180329S000240 29,854.000 GILEAD SCIENCES INC 3/29/2018 3/15/2018 3/29/2018 0.000000 17,016.78 17,016.78 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 38141G104 20180329S000130 8,017.000 GOLDMAN SACHS GROUP INC/THE 3/29/2018 2/28/2018 3/29/2018 0.000000 6,012.75 6,012.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 382550101 20180301S000240 6,542.000 GOODYEAR TIRE & RUBBER CO/THE 3/1/2018 1/31/2018 3/1/2018 0.000000 915.88 915.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 384802104 20180301S000320 1,377.000 WW GRAINGER INC 3/1/2018 2/9/2018 3/1/2018 0.000000 1,762.56 1,762.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 40414L109 20180302S000180 12,458.000 HCP INC 3/2/2018 2/14/2018 3/2/2018 0.000000 4,609.46 4,609.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 40434L105 20180103S000050 44,511.000 HP INC 1/3/2018 12/12/2017 1/3/2018 0.000000 6,200.38 6,200.38 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 406216101 20180328S000350 19,942.000 HALLIBURTON CO 3/28/2018 3/6/2018 3/28/2018 0.000000 3,589.56 3,589.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 410345102 20180313S000160 8,332.000 HANESBRANDS INC 3/13/2018 2/16/2018 3/13/2018 0.000000 1,249.80 1,249.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 410345102 20180313S000190 1,350.000 HANESBRANDS INC 3/13/2018 2/16/2018 3/13/2018 0.000000 202.50 202.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 412822108 20180302S000220 4,469.000 HARLEY-DAVIDSON INC 3/2/2018 2/13/2018 3/2/2018 0.000000 1,653.53 1,653.53 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX DV 413875105 20180321S000080 2,724.000 HARRIS CORP 3/21/2018 3/7/2018 3/21/2018 0.000000 1,552.68 1,552.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 416515104 20180102S000170 9,714.000 HARTFORD FINANCIAL SERVICES GR 1/2/2018 11/30/2017 1/2/2018 0.000000 2,428.50 2,428.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 418056107 20180215S000340 3,010.000 HASBRO INC 2/15/2018 1/31/2018 2/15/2018 0.000000 1,715.70 1,715.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 423452101 20180301S000210 2,884.000 HELMERICH & PAYNE INC 3/1/2018 2/9/2018 3/1/2018 0.000000 2,018.80 2,018.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 427866108 20180315S000390 3,224.000 HERSHEY CO/THE 3/15/2018 2/22/2018 3/15/2018 0.000000 2,114.94 2,114.94 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 42809H107 20180329S000250 6,173.000 HESS CORP 3/29/2018 3/16/2018 3/29/2018 0.000000 1,543.25 1,543.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 42824C109 20180103S000030 44,021.000 HEWLETT PACKARD ENTERPRISE CO 1/3/2018 12/12/2017 1/3/2018 0.000000 3,301.58 3,301.58 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 43300A203 20180329S000260 4,622.000 HILTON WORLDWIDE HOLDINGS INC 3/29/2018 3/1/2018 3/29/2018 0.000000 693.30 693.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 437076102 20180322S001970 26,688.000 HOME DEPOT INC/THE 3/22/2018 3/7/2018 3/22/2018 0.000000 27,488.64 27,488.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 438516106 20180309S000180 17,411.000 HONEYWELL INTERNATIONAL INC 3/9/2018 2/22/2018 3/9/2018 0.000000 12,971.20 12,971.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 440452100 20180215S000150 7,149.000 HORMEL FOODS CORP 2/15/2018 1/11/2018 2/15/2018 0.000000 1,340.44 1,340.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 44107P104 20180116A000340 0.000 HOST HOTELS & RESORTS INC 1/15/2018 12/28/2017 1/15/2018 0.000000 4,913.25 4,913.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 444859102 20180126S000070 3,794.000 HUMANA INC 1/26/2018 12/28/2017 1/26/2018 0.000000 1,517.60 1,517.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 445658107 20180223S000120 2,273.000 JB HUNT TRANSPORT SERVICES INC 2/23/2018 2/8/2018 2/23/2018 0.000000 545.52 545.52 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 446150104 20180102S000080 28,746.000 HUNTINGTON BANCSHARES INC/OH 1/2/2018 12/15/2017 1/2/2018 0.000000 3,162.06 3,162.06 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 446413106 20180309S000120 1,038.000 HUNTINGTON INGALLS INDUSTRIES 3/9/2018 2/22/2018 3/9/2018 0.000000 747.36 747.36 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 452308109 20180110S000030 8,188.000 ILLINOIS TOOL WORKS INC 1/10/2018 12/28/2017 1/10/2018 0.000000 6,386.64 6,386.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 458140100 20180301S000300 124,285.000 INTEL CORP 3/1/2018 2/6/2018 3/1/2018 0.000000 37,285.50 37,285.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 45866F104 20180329S000190 13,371.000 INTERCONTINENTAL EXCHANGE INC 3/29/2018 3/14/2018 3/29/2018 0.000000 3,209.04 3,209.04 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 459200101 20180312S000130 22,865.000 INTERNATIONAL BUSINESS MACHINE 3/12/2018 2/8/2018 3/10/2018 0.000000 34,297.50 34,297.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 459506101 20180108S000080 2,097.000 INTERNATIONAL FLAVORS & FRAGRA 1/8/2018 12/28/2017 1/8/2018 0.000000 1,446.93 1,446.93 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 460146103 20180315S000170 9,437.000 INTERNATIONAL PAPER CO 3/15/2018 2/20/2018 3/15/2018 0.000000 4,482.58 4,482.58 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 460690100 20180315S000270 8,881.000 INTERPUBLIC GROUP OF COS INC/T 3/15/2018 2/28/2018 3/15/2018 0.000000 1,865.01 1,865.01 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 461202103 20180118S000080 6,450.000 INTUIT INC 1/18/2018 1/9/2018 1/18/2018 0.000000 2,515.50 2,515.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 46284V101 20180102S000070 6,495.000 IRON MOUNTAIN INC 1/2/2018 12/14/2017 1/2/2018 0.000000 3,815.81 3,815.81 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 46625H100 20180131S000160 92,144.000 JPMORGAN CHASE & CO 1/31/2018 1/4/2018 1/31/2018 0.000000 51,600.64 51,600.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 469814107 20180316S000120 3,199.000 JACOBS ENGINEERING GROUP INC 3/16/2018 2/15/2018 3/16/2018 0.000000 479.85 479.85 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 478160104 20180313S000180 61,399.000 JOHNSON & JOHNSON 3/13/2018 2/26/2018 3/13/2018 0.000000 51,575.16 51,575.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 48203R104 20180322S001960 8,569.000 JUNIPER NETWORKS INC 3/22/2018 2/28/2018 3/22/2018 0.000000 1,542.42 1,542.42 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 482480100 20180301S000170 4,162.000 KLA-TENCOR CORP 3/1/2018 2/14/2018 3/1/2018 0.000000 2,455.58 2,455.58 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 485170302 20180117S000010 2,750.000 KANSAS CITY SOUTHERN 1/17/2018 12/28/2017 1/17/2018 0.000000 990.00 990.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 487836108 20180315S000290 5,648.000 KELLOGG CO 3/15/2018 3/2/2018 3/15/2018 0.000000 3,049.92 3,049.92 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 487836108 20180315S000370 37.000 KELLOGG CO 3/15/2018 3/2/2018 3/15/2018 0.000000 19.98 19.98 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 493267108 20180315S000130 24,578.000 KEYCORP 3/15/2018 2/26/2018 3/15/2018 0.000000 2,580.69 2,580.69 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 494368103 20180103S000040 9,385.000 KIMBERLY-CLARK CORP 1/3/2018 12/7/2017 1/3/2018 0.000000 9,103.45 9,103.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 49446R109 20180116S000200 11,304.000 KIMCO REALTY CORP 1/16/2018 12/29/2017 1/16/2018 0.000000 3,165.12 3,165.12 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 49456B101 20180215S000240 51,004.000 KINDER MORGAN INC/DE 2/15/2018 1/30/2018 2/15/2018 0.000000 6,375.50 6,375.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 500255104 20180328S000340 3,853.000 KOHL'S CORP 3/28/2018 3/13/2018 3/28/2018 0.000000 2,350.33 2,350.33 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 500754106 20180323S000060 13,645.000 KRAFT HEINZ CO/THE 3/23/2018 3/8/2018 3/23/2018 0.000000 8,528.13 8,528.13 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 501044101 20180301S000280 23,623.000 KROGER CO/THE 3/1/2018 2/14/2018 3/1/2018 0.000000 2,952.88 2,952.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 501797104 20180309S000160 5,644.000 L BRANDS INC 3/9/2018 2/22/2018 3/9/2018 0.000000 3,386.40 3,386.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 502413107 20180315S000220 1,786.000 L3 TECHNOLOGIES INC 3/15/2018 2/28/2018 3/15/2018 0.000000 1,428.80 1,428.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 512807108 20180110S000060 4,265.000 LAM RESEARCH CORP 1/10/2018 12/5/2017 1/10/2018 0.000000 2,132.50 2,132.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 512807108 20180328S000300 3,701.000 LAM RESEARCH CORP 3/28/2018 3/6/2018 3/28/2018 0.000000 1,850.50 1,850.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 518439104 20180315S000200 5,116.000 ESTEE LAUDER COS INC/THE 3/15/2018 2/27/2018 3/15/2018 0.000000 1,944.08 1,944.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 524660107 20180112S000020 3,498.000 LEGGETT & PLATT INC 1/12/2018 12/14/2017 1/12/2018 0.000000 1,259.28 1,259.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 526057104 20180209S000200 5,431.000 LENNAR CORP 2/9/2018 1/25/2018 2/9/2018 0.000000 217.24 217.24 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX DV 532457108 20180309S000110 25,730.000 ELI LILLY & CO 3/9/2018 2/14/2018 3/9/2018 0.000000 14,473.13 14,473.13 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 534187109 20180201S000030 5,811.000 LINCOLN NATIONAL CORP 2/1/2018 1/9/2018 2/1/2018 0.000000 1,917.63 1,917.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 539830109 20180323S000040 5,701.000 LOCKHEED MARTIN CORP 3/23/2018 2/28/2018 3/23/2018 0.000000 11,402.00 11,402.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 540424108 20180313S000170 6,308.000 LOEWS CORP 3/13/2018 2/27/2018 3/13/2018 0.000000 394.25 394.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 548661107 20180207S000050 22,117.000 LOWE'S COS INC 2/7/2018 1/23/2018 2/7/2018 0.000000 9,067.97 9,067.97 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 552953101 20180315S000260 11,645.000 MGM RESORTS INTERNATIONAL 3/15/2018 3/8/2018 3/15/2018 0.000000 1,397.40 1,397.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 554382101 20180302S000200 2,477.000 MACERICH CO/THE 3/2/2018 2/20/2018 3/2/2018 0.000000 1,832.98 1,832.98 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 55616P104 20180102S000180 8,052.000 MACY'S INC 1/2/2018 12/14/2017 1/2/2018 0.000000 3,039.63 3,039.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 565849106 20180312S000080 19,419.000 MARATHON OIL CORP 3/12/2018 2/20/2018 3/12/2018 0.000000 970.95 970.95 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 56585A102 20180312S000100 11,162.000 MARATHON PETROLEUM CORP 3/12/2018 2/20/2018 3/12/2018 0.000000 5,134.52 5,134.52 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 571748102 20180215S000300 13,553.000 MARSH & MCLENNAN COS INC 2/15/2018 1/30/2018 2/15/2018 0.000000 5,082.38 5,082.38 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 573284106 20180329S000210 1,437.000 MARTIN MARIETTA MATERIALS INC 3/29/2018 3/2/2018 3/29/2018 0.000000 632.28 632.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 574599106 20180212S000070 8,354.000 MASCO CORP 2/12/2018 1/11/2018 2/12/2018 0.000000 877.17 877.17 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 57636Q104 20180209S000170 24,666.000 MASTERCARD INC 2/9/2018 1/8/2018 2/9/2018 0.000000 6,166.50 6,166.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 579780206 20180116S000210 3,180.000 MCCORMICK & CO INC/MD 1/16/2018 12/28/2017 1/16/2018 0.000000 1,653.60 1,653.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 580135101 20180315S000250 18,219.000 MCDONALD'S CORP 3/15/2018 2/28/2018 3/15/2018 0.000000 18,401.19 18,401.19 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 58155Q103 20180102S000120 5,577.000 MCKESSON CORP 1/2/2018 11/30/2017 1/2/2018 0.000000 1,896.18 1,896.18 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 58933Y105 20180108S000100 72,324.000 MERCK & CO INC 1/8/2018 12/14/2017 1/8/2018 0.000000 34,715.52 34,715.52 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 59156R108 20180313S000130 27,946.000 METLIFE INC 3/13/2018 2/2/2018 3/13/2018 0.000000 11,178.40 11,178.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 594918104 20180308S000340 204,874.000 MICROSOFT CORP 3/8/2018 2/14/2018 3/8/2018 0.000000 86,047.08 86,047.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 595017104 20180306S000100 5,346.000 MICROCHIP TECHNOLOGY INC 3/6/2018 2/20/2018 3/6/2018 0.000000 1,940.60 1,940.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 59522J103 20180131S000150 3,018.000 MID-AMERICA APARTMENT COMMUNIT 1/31/2018 1/11/2018 1/31/2018 0.000000 2,784.11 2,784.11 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 60871R209 20180315S000340 4,223.000 MOLSON COORS BREWING CO 3/15/2018 3/2/2018 3/15/2018 0.000000 1,731.43 1,731.43 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 609207105 20180111S000070 39,686.000 MONDELEZ INTERNATIONAL INC 1/11/2018 12/28/2017 1/11/2018 0.000000 8,730.92 8,730.92 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 61166W101 20180126S000060 11,667.000 MONSANTO CO 1/26/2018 1/4/2018 1/26/2018 0.000000 6,300.18 6,300.18 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 615369105 20180312S000060 4,415.000 MOODY'S CORP 3/12/2018 2/16/2018 3/12/2018 0.000000 1,942.60 1,942.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 617446448 20180215S000280 36,969.000 MORGAN STANLEY 2/15/2018 1/30/2018 2/15/2018 0.000000 9,242.25 9,242.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 61945C103 20180315S000400 7,990.000 MOSAIC CO/THE 3/15/2018 2/28/2018 3/15/2018 0.000000 199.75 199.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 620076307 20180112S000040 4,322.000 MOTOROLA SOLUTIONS INC 1/12/2018 12/14/2017 1/12/2018 0.000000 2,247.44 2,247.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 629377508 20180215S000260 7,989.000 NRG ENERGY INC 2/15/2018 1/31/2018 2/15/2018 0.000000 239.67 239.67 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 63938C108 20180316S000100 6,011.000 NAVIENT CORP 3/16/2018 3/1/2018 3/16/2018 0.000000 961.76 961.76 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 64110D104 20180124S000020 7,164.000 NETAPP INC 1/24/2018 1/4/2018 1/24/2018 0.000000 1,432.80 1,432.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 651229106 20180315S000380 11,201.000 NEWELL BRANDS INC 3/15/2018 2/27/2018 3/15/2018 0.000000 2,576.23 2,576.23 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 651639106 20180322S001980 12,189.000 NEWMONT MINING CORP 3/22/2018 3/7/2018 3/22/2018 0.000000 1,706.46 1,706.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 65339F101 20180315S000350 10,751.000 NEXTERA ENERGY INC 3/15/2018 2/26/2018 3/15/2018 0.000000 11,933.61 11,933.61 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 654106103 20180102S000240 35,042.000 NIKE INC 1/2/2018 12/1/2017 1/2/2018 0.000000 7,008.40 7,008.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 65473P105 20180220S000220 8,944.000 NISOURCE INC 2/20/2018 2/8/2018 2/20/2018 0.000000 1,744.08 1,744.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 655044105 20180226S000080 12,923.000 NOBLE ENERGY INC 2/26/2018 2/9/2018 2/26/2018 0.000000 1,292.30 1,292.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 655664100 20180320S000080 2,665.000 NORDSTROM INC 3/20/2018 3/2/2018 3/20/2018 0.000000 986.05 986.05 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 655844108 20180312S000090 7,599.000 NORFOLK SOUTHERN CORP 3/12/2018 2/1/2018 3/10/2018 0.000000 5,471.28 5,471.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 665859104 20180102S000050 5,707.000 NORTHERN TRUST CORP 1/2/2018 11/30/2017 1/1/2018 0.000000 2,396.94 2,396.94 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 666807102 20180321S000070 3,978.000 NORTHROP GRUMMAN CORP 3/21/2018 3/2/2018 3/21/2018 0.000000 4,375.80 4,375.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 670346105 20180209S000150 8,443.000 NUCOR CORP 2/9/2018 12/28/2017 2/9/2018 0.000000 3,208.34 3,208.34 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 67066G104 20180316S000170 13,850.000 NVIDIA CORP 3/16/2018 2/22/2018 3/16/2018 0.000000 2,077.50 2,077.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 674599105 20180116S000140 20,217.000 OCCIDENTAL PETROLEUM CORP 1/16/2018 12/8/2017 1/16/2018 0.000000 15,567.09 15,567.09 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 681919106 20180109S000110 6,122.000 OMNICOM GROUP INC 1/9/2018 12/18/2017 1/9/2018 0.000000 3,673.20 3,673.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 682680103 20180214S000190 10,183.000 ONEOK INC 2/14/2018 1/26/2018 2/14/2018 0.000000 7,840.91 7,840.91 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX DV 68389X105 20180124S000060 80,909.000 ORACLE CORP 1/24/2018 1/9/2018 1/24/2018 0.000000 15,372.71 15,372.71 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 693475105 20180205S000050 12,636.000 PNC FINANCIAL SERVICES GROUP I 2/5/2018 1/16/2018 2/5/2018 0.000000 9,477.00 9,477.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 693506107 20180312S000050 6,758.000 PPG INDUSTRIES INC 3/12/2018 2/15/2018 3/12/2018 0.000000 3,041.10 3,041.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 69351T106 20180102S000230 18,065.000 PPL CORP 1/2/2018 12/7/2017 1/2/2018 0.000000 7,135.68 7,135.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 693656100 20180328S000330 1,769.000 PVH CORP 3/28/2018 2/27/2018 3/28/2018 0.000000 66.34 66.34 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 693718108 20180104S000130 9,289.000 PACCAR INC 1/4/2018 12/13/2017 1/4/2018 0.000000 11,146.80 11,146.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 693718108 20180306S000110 9,338.000 PACCAR INC 3/6/2018 2/12/2018 3/6/2018 0.000000 2,334.50 2,334.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 695156109 20180112S000090 2,506.000 PACKAGING CORP OF AMERICA 1/12/2018 12/22/2017 1/12/2018 0.000000 1,578.78 1,578.78 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 701094104 20180302S000170 3,538.000 PARKER-HANNIFIN CORP 3/2/2018 2/8/2018 3/2/2018 0.000000 2,335.08 2,335.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 703395103 20180126S000090 2,187.000 PATTERSON COS INC 1/26/2018 1/11/2018 1/26/2018 0.000000 568.62 568.62 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 704326107 20180215S000210 8,493.000 PAYCHEX INC 2/15/2018 1/31/2018 2/15/2018 0.000000 4,246.50 4,246.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 712704105 20180215S000230 9,195.000 PEOPLE'S UNITED FINANCIAL INC 2/15/2018 1/31/2018 2/15/2018 0.000000 1,586.14 1,586.14 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 713448108 20180108S000090 37,773.000 PEPSICO INC 1/8/2018 11/30/2017 1/8/2018 0.000000 30,407.27 30,407.27 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 714046109 20180209S000110 2,927.000 PERKINELMER INC 2/9/2018 1/18/2018 2/9/2018 0.000000 204.89 204.89 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 717081103 20180301S000310 158,297.000 PFIZER INC 3/1/2018 2/1/2018 3/1/2018 0.000000 53,820.98 53,820.98 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 718172109 20180111S000080 41,246.000 PHILIP MORRIS INTERNATIONAL IN 1/11/2018 12/20/2017 1/11/2018 0.000000 882.66 882.66 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 718172109 20180111S000090 41,246.000 PHILIP MORRIS INTERNATIONAL IN 1/11/2018 12/20/2017 1/11/2018 0.000000 43,250.56 43,250.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 718546104 20180301S000400 11,411.000 PHILLIPS 66 3/1/2018 2/16/2018 3/1/2018 0.000000 7,987.70 7,987.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 723484101 20180301S000160 2,967.000 PINNACLE WEST CAPITAL CORP 3/1/2018 1/31/2018 3/1/2018 0.000000 2,062.07 2,062.07 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 74005P104 20180315S000230 6,543.000 PRAXAIR INC 3/15/2018 3/6/2018 3/15/2018 0.000000 5,397.98 5,397.98 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 74144T108 20180329S000280 5,538.000 T ROWE PRICE GROUP INC 3/29/2018 3/14/2018 3/29/2018 0.000000 3,876.60 3,876.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 74251V102 20180329S000140 6,137.000 PRINCIPAL FINANCIAL GROUP INC 3/29/2018 3/2/2018 3/29/2018 0.000000 3,129.87 3,129.87 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 742718109 20180215S000250 67,669.000 PROCTER & GAMBLE CO/THE 2/15/2018 1/18/2018 2/15/2018 0.000000 46,664.54 46,664.54 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 743315103 20180209S000180 15,445.000 PROGRESSIVE CORP/THE 2/9/2018 2/1/2018 2/9/2018 0.000000 17,370.99 17,370.99 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 74340W103 20180329S000230 12,160.000 PROLOGIS INC 3/29/2018 3/14/2018 3/29/2018 0.000000 5,836.80 5,836.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 744320102 20180315S000320 9,690.000 PRUDENTIAL FINANCIAL INC 3/15/2018 2/20/2018 3/15/2018 0.000000 8,721.00 8,721.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 74460D109 20180329S000220 3,421.000 PUBLIC STORAGE 3/29/2018 3/13/2018 3/29/2018 0.000000 6,842.00 6,842.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 745867101 20180103S000060 5,975.000 PULTEGROUP INC 1/3/2018 12/11/2017 1/3/2018 0.000000 537.75 537.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 745867101 20180103S000070 1,533.000 PULTEGROUP INC 1/3/2018 12/11/2017 1/3/2018 0.000000 137.97 137.97 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 747525103 20180321S000100 33,691.000 QUALCOMM INC 3/21/2018 2/27/2018 3/21/2018 0.000000 19,203.87 19,203.87 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 74834L100 20180124S000030 3,620.000 QUEST DIAGNOSTICS INC 1/24/2018 1/8/2018 1/24/2018 0.000000 1,629.00 1,629.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 751212101 20180112S000110 1,471.000 RALPH LAUREN CORP 1/12/2018 12/28/2017 1/12/2018 0.000000 735.50 735.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 754730109 20180117S000030 3,413.000 RAYMOND JAMES FINANCIAL INC 1/17/2018 1/2/2018 1/17/2018 0.000000 853.25 853.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 755111507 20180201S000070 7,677.000 RAYTHEON CO 2/1/2018 1/2/2018 2/1/2018 0.000000 6,122.41 6,122.41 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 756109104 20180112S000100 7,483.000 REALTY INCOME CORP 1/12/2018 12/29/2017 1/12/2018 0.000000 1,590.14 1,590.14 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 756109104 20180215S000290 2,931.000 REALTY INCOME CORP 2/15/2018 1/31/2018 2/15/2018 0.000000 641.89 641.89 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 756109104 20180215S000310 4,552.000 REALTY INCOME CORP 2/15/2018 1/31/2018 2/15/2018 0.000000 996.89 996.89 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 756109104 20180315S000360 6,440.000 REALTY INCOME CORP 3/15/2018 2/28/2018 3/15/2018 0.000000 1,410.36 1,410.36 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 758849103 20180302S000190 3,930.000 REGENCY CENTERS CORP 3/2/2018 2/16/2018 3/2/2018 0.000000 2,181.15 2,181.15 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 7591EP100 20180102S000090 31,785.000 REGIONS FINANCIAL CORP 1/2/2018 12/7/2017 1/2/2018 0.000000 2,860.65 2,860.65 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 760759100 20180116S000120 6,036.000 REPUBLIC SERVICES INC 1/16/2018 12/29/2017 1/16/2018 0.000000 2,082.42 2,082.42 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 770323103 20180315S000180 2,865.000 ROBERT HALF INTERNATIONAL INC 3/15/2018 2/22/2018 3/15/2018 0.000000 802.20 802.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 773903109 20180312S000180 3,413.000 ROCKWELL AUTOMATION INC 3/12/2018 2/16/2018 3/12/2018 0.000000 2,849.86 2,849.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 774341101 20180305S000060 4,323.000 ROCKWELL COLLINS INC 3/5/2018 2/9/2018 3/5/2018 0.000000 1,426.59 1,426.59 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 776696106 20180123S000050 2,718.000 ROPER TECHNOLOGIES INC 1/23/2018 1/8/2018 1/23/2018 0.000000 1,121.18 1,121.18 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 78409V104 20180312S000140 5,828.000 S&P GLOBAL INC 3/12/2018 2/23/2018 3/12/2018 0.000000 2,914.00 2,914.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 78440X101 20180116S000230 2,610.000 SL GREEN REALTY CORP 1/16/2018 12/29/2017 1/16/2018 0.000000 2,120.63 2,120.63 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX DV 80589M102 20180102S000200 3,779.000 SCANA CORP 1/2/2018 12/11/2017 1/1/2018 0.000000 2,314.64 2,314.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 806857108 20180112S000050 36,741.000 SCHLUMBERGER LTD 1/12/2018 12/5/2017 1/12/2018 0.000000 18,370.50 18,370.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 808513105 20180223S000080 31,685.000 CHARLES SCHWAB CORP/THE 2/23/2018 2/8/2018 2/23/2018 0.000000 3,168.50 3,168.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 811065101 20180312S000070 2,196.000 SCRIPPS NETWORKS INTERACTIVE I 3/12/2018 2/27/2018 3/10/2018 0.000000 658.80 658.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 81211K100 20180316S000160 4,123.000 SEALED AIR CORP 3/16/2018 3/1/2018 3/16/2018 0.000000 659.68 659.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 816851109 20180116S000040 6,668.000 SEMPRA ENERGY 1/16/2018 12/28/2017 1/15/2018 0.000000 5,484.43 5,484.43 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 824348106 20180309S000150 1,881.000 SHERWIN-WILLIAMS CO/THE 3/9/2018 2/23/2018 3/9/2018 0.000000 1,617.66 1,617.66 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 828806109 20180228S000220 8,255.000 SIMON PROPERTY GROUP INC 2/28/2018 2/13/2018 2/28/2018 0.000000 16,097.25 16,097.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 83088M102 20180315S000240 4,199.000 SKYWORKS SOLUTIONS INC 3/15/2018 2/21/2018 3/15/2018 0.000000 1,343.68 1,343.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 831865209 20180215S000320 3,872.000 AO SMITH CORP 2/15/2018 1/30/2018 2/15/2018 0.000000 696.96 696.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 832696405 20180301S000250 3,016.000 JM SMUCKER CO/THE 3/1/2018 2/8/2018 3/1/2018 0.000000 2,352.48 2,352.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 833034101 20180316S000180 1,303.000 SNAP-ON INC 3/16/2018 3/1/2018 3/16/2018 0.000000 1,068.46 1,068.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 842587107 20180306S000120 22,937.000 SOUTHERN CO/THE 3/6/2018 2/16/2018 3/6/2018 0.000000 13,303.46 13,303.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 842587107 20180306S000130 3,716.000 SOUTHERN CO/THE 3/6/2018 2/16/2018 3/6/2018 0.000000 2,155.28 2,155.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 844741108 20180104S000110 15,989.000 SOUTHWEST AIRLINES CO 1/4/2018 12/6/2017 1/4/2018 0.000000 1,998.63 1,998.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 844741108 20180328S000290 12,477.000 SOUTHWEST AIRLINES CO 3/28/2018 3/6/2018 3/28/2018 0.000000 1,559.63 1,559.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 854502101 20180320S000090 3,505.000 STANLEY BLACK & DECKER INC 3/20/2018 3/8/2018 3/20/2018 0.000000 2,208.15 2,208.15 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 855244109 20180223S000140 37,785.000 STARBUCKS CORP 2/23/2018 2/7/2018 2/23/2018 0.000000 11,335.50 11,335.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 857477103 20180117S000020 9,848.000 STATE STREET CORP 1/17/2018 12/29/2017 1/17/2018 0.000000 4,136.16 4,136.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 863667101 20180131S000130 8,547.000 STRYKER CORP 1/31/2018 12/28/2017 1/31/2018 0.000000 4,017.09 4,017.09 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 867914103 20180315S000310 10,880.000 SUNTRUST BANKS INC 3/15/2018 2/27/2018 3/15/2018 0.000000 4,352.00 4,352.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 871503108 20180314S000260 14,169.000 SYMANTEC CORP 3/14/2018 2/21/2018 3/14/2018 0.000000 1,062.68 1,062.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 87165B103 20180215S000220 19,536.000 SYNCHRONY FINANCIAL 2/15/2018 2/2/2018 2/15/2018 0.000000 2,930.40 2,930.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 871829107 20180126S000050 12,731.000 SYSCO CORP 1/26/2018 1/4/2018 1/26/2018 0.000000 4,583.16 4,583.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 872540109 20180308S000310 16,897.000 TJX COS INC/THE 3/8/2018 2/14/2018 3/8/2018 0.000000 5,280.31 5,280.31 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 876030107 20180102S000260 7,434.000 TAPESTRY INC 1/2/2018 12/7/2017 1/2/2018 0.000000 2,508.98 2,508.98 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 87612E106 20180312S000190 12,423.000 TARGET CORP 3/12/2018 2/20/2018 3/10/2018 0.000000 7,702.26 7,702.26 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 882508104 20180212S000090 26,173.000 TEXAS INSTRUMENTS INC 2/12/2018 1/30/2018 2/12/2018 0.000000 16,227.26 16,227.26 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 883203101 20180102S000060 7,078.000 TEXTRON INC 1/2/2018 12/14/2017 1/1/2018 0.000000 141.56 141.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 883556102 20180116S000050 10,345.000 THERMO FISHER SCIENTIFIC INC 1/16/2018 12/14/2017 1/15/2018 0.000000 1,551.75 1,551.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 88579Y101 20180312S000120 15,848.000 3M CO 3/12/2018 2/15/2018 3/12/2018 0.000000 21,553.28 21,553.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 886547108 20180110S000040 2,711.000 TIFFANY & CO 1/10/2018 12/19/2017 1/10/2018 0.000000 1,355.50 1,355.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 887317303 20180201S000090 20,677.000 TIME WARNER INC 2/1/2018 1/9/2018 2/1/2018 0.000000 8,322.49 8,322.49 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 891027104 20180201S000020 2,851.000 TORCHMARK CORP 2/1/2018 1/4/2018 2/1/2018 0.000000 427.65 427.65 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 891906109 20180102S000280 4,443.000 TOTAL SYSTEM SERVICES INC 1/2/2018 12/20/2017 1/2/2018 0.000000 577.59 577.59 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 892356106 20180313S000120 2,870.000 TRACTOR SUPPLY CO 3/13/2018 2/23/2018 3/13/2018 0.000000 774.90 774.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 902494103 20180315S000140 6,801.000 TYSON FOODS INC 3/15/2018 2/28/2018 3/15/2018 0.000000 2,040.30 2,040.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 902653104 20180131S000140 7,106.000 UDR INC 1/31/2018 1/9/2018 1/31/2018 0.000000 2,202.86 2,202.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 902973304 20180116S000160 41,867.000 US BANCORP 1/16/2018 12/28/2017 1/16/2018 0.000000 12,560.10 12,560.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 911312106 20180307S000060 18,246.000 UNITED PARCEL SERVICE INC 3/7/2018 2/16/2018 3/7/2018 0.000000 16,603.86 16,603.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 913017109 20180312S000160 19,723.000 UNITED TECHNOLOGIES CORP 3/12/2018 2/15/2018 3/10/2018 0.000000 13,806.10 13,806.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 91324P102 20180320S000100 22,148.000 UNITEDHEALTH GROUP INC 3/20/2018 3/8/2018 3/20/2018 0.000000 16,611.00 16,611.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 913903100 20180315S000160 2,003.000 UNIVERSAL HEALTH SERVICES INC 3/15/2018 2/28/2018 3/15/2018 0.000000 200.30 200.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 91529Y106 20180216S000120 5,959.000 UNUM GROUP 2/16/2018 1/26/2018 2/16/2018 0.000000 1,370.57 1,370.57 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 918204108 20180319S000080 7,496.000 VF CORP 3/19/2018 3/8/2018 3/19/2018 0.000000 3,448.16 3,448.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 91913Y100 20180306S000140 11,621.000 VALERO ENERGY CORP 3/6/2018 2/12/2018 3/6/2018 0.000000 9,296.80 9,296.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 92276F100 20180112S000080 9,458.000 VENTAS INC 1/12/2018 12/29/2017 1/12/2018 0.000000 7,471.82 7,471.82 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX DV 92343V104 20180201S000040 108,335.000 VERIZON COMMUNICATIONS INC 2/1/2018 1/9/2018 2/1/2018 0.000000 63,917.65 63,917.65 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 92553P201 20180102S000100 9,316.000 VIACOM INC 1/2/2018 12/14/2017 1/2/2018 0.000000 1,863.20 1,863.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 92826C839 20180306S000150 48,160.000 VISA INC 3/6/2018 2/15/2018 3/6/2018 0.000000 10,113.60 10,113.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 929042109 20180215S000190 4,579.000 VORNADO REALTY TRUST 2/15/2018 1/26/2018 2/15/2018 0.000000 2,884.77 2,884.77 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 929160109 20180309S000090 3,023.000 VULCAN MATERIALS CO 3/9/2018 2/22/2018 3/9/2018 0.000000 846.44 846.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 92939U106 20180301S000220 8,381.000 WEC ENERGY GROUP INC 3/1/2018 2/13/2018 3/1/2018 0.000000 4,630.50 4,630.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 931142103 20180102S000400 39,058.000 WAL-MART STORES INC 1/2/2018 12/7/2017 1/2/2018 0.000000 19,919.58 19,919.58 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 931427108 20180312S000110 23,057.000 WALGREENS BOOTS ALLIANCE INC 3/12/2018 2/14/2018 3/12/2018 0.000000 9,222.80 9,222.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 94106L109 20180323S000090 9,130.000 WASTE MANAGEMENT INC 3/23/2018 3/8/2018 3/23/2018 0.000000 4,245.45 4,245.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 949746101 20180301S000360 117,695.000 WELLS FARGO & CO 3/1/2018 2/1/2018 3/1/2018 0.000000 45,901.05 45,901.05 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 95040Q104 20180221S005070 9,835.000 WELLTOWER INC 2/21/2018 2/12/2018 2/21/2018 0.000000 8,556.45 8,556.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 958102105 20180116S000130 7,855.000 WESTERN DIGITAL CORP 1/16/2018 12/28/2017 1/16/2018 0.000000 3,927.50 3,927.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 96145D105 20180226S000090 6,762.000 WESTROCK CO 2/26/2018 2/15/2018 2/26/2018 0.000000 2,907.66 2,907.66 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 962166104 20180323S000100 17,251.000 WEYERHAEUSER CO 3/23/2018 3/1/2018 3/23/2018 0.000000 5,520.32 5,520.32 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 963320106 20180315S000420 1,642.000 WHIRLPOOL CORP 3/15/2018 3/1/2018 3/15/2018 0.000000 1,806.20 1,806.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 969457100 20180326S000050 18,895.000 WILLIAMS COS INC/THE 3/26/2018 3/8/2018 3/26/2018 0.000000 6,424.30 6,424.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 983134107 20180227S000160 2,129.000 WYNN RESORTS LTD 2/27/2018 2/14/2018 2/27/2018 0.000000 1,064.50 1,064.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 98389B100 20180122S000060 13,485.000 XCEL ENERGY INC 1/22/2018 12/27/2017 1/20/2018 0.000000 4,854.60 4,854.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 983919101 20180222S000190 6,664.000 XILINX INC 2/22/2018 2/6/2018 2/22/2018 0.000000 2,332.40 2,332.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 984121608 20180131S000120 5,669.000 XEROX CORP 1/31/2018 12/28/2017 1/31/2018 0.000000 1,417.25 1,417.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 98419M100 20180315S000150 4,770.000 XYLEM INC/NY 3/15/2018 2/14/2018 3/15/2018 0.000000 1,001.70 1,001.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 988498101 20180309S000140 8,949.000 YUM! BRANDS INC 3/9/2018 2/13/2018 3/9/2018 0.000000 3,221.64 3,221.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 98956P102 20180129S000090 5,377.000 ZIMMER BIOMET HOLDINGS INC 1/29/2018 12/28/2017 1/29/2018 0.000000 1,290.48 1,290.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 989701107 20180222S000200 5,305.000 ZIONS BANCORPORATION 2/22/2018 2/14/2018 2/22/2018 0.000000 1,061.00 1,061.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV 98978V103 20180301S000290 12,941.000 ZOETIS INC 3/1/2018 1/18/2018 3/1/2018 0.000000 1,630.57 1,630.57 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G0177J108 20180328S000380 7,601.000 ALLERGAN PLC 3/28/2018 2/27/2018 3/28/2018 0.000000 5,472.72 5,472.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G0408V102 20180215S000170 6,636.000 AON PLC 2/15/2018 1/31/2018 2/15/2018 0.000000 2,388.96 2,388.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G29183103 20180323S000080 10,070.000 EATON CORP PLC 3/23/2018 3/9/2018 3/23/2018 0.000000 6,646.20 6,646.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G3223R108 20180321S000060 939.000 EVEREST RE GROUP LTD 3/21/2018 3/6/2018 3/21/2018 0.000000 1,220.70 1,220.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G491BT108 20180302S000210 10,811.000 INVESCO LTD 3/2/2018 2/14/2018 3/2/2018 0.000000 3,135.19 3,135.19 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G51502105 20180116S000240 24,806.000 JOHNSON CONTROLS INTERNATIONAL 1/12/2018 12/15/2017 1/12/2018 0.000000 6,449.56 6,449.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G5960L103 20180122S000100 35,947.000 MEDTRONIC PLC 1/19/2018 12/28/2017 1/19/2018 0.000000 16,535.62 16,535.62 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G6095L109 20180214S000180 7,060.000 APTIV PLC 2/14/2018 2/2/2018 2/14/2018 0.000000 1,553.20 1,553.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G6518L108 20180321S000090 7,652.000 NIELSEN HOLDINGS PLC 3/21/2018 3/6/2018 3/21/2018 0.000000 2,601.68 2,601.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G7945M107 20180103S000110 7,683.000 SEAGATE TECHNOLOGY PLC 1/3/2018 12/19/2017 1/3/2018 0.000000 4,840.29 4,840.29 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G7S00T104 20180209S000100 4,386.000 PENTAIR PLC 2/9/2018 1/25/2018 2/9/2018 0.000000 1,535.10 1,535.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G81276100 20180306A000160 0.000 SIGNET JEWELERS LTD 3/3/2018 2/1/2018 3/3/2018 0.000000 497.86 497.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G96629103 20180116S000110 3,507.000 WILLIS TOWERS WATSON PLC 1/16/2018 12/28/2017 1/16/2018 0.000000 1,858.71 1,858.71 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G97822103 20180320S003430 2,994.000 PERRIGO CO PLC 3/20/2018 3/1/2018 3/20/2018 0.000000 568.86 568.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV G98294104 20180102S000140 6,913.000 XL GROUP LTD 1/2/2018 12/14/2017 1/2/2018 0.000000 1,520.86 1,520.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV H1467J104 20180119S000050 12,328.000 CHUBB LTD 1/19/2018 12/28/2017 1/19/2018 0.000000 8,752.88 8,752.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV H84989104 20180309S000200 8,037.000 TE CONNECTIVITY LTD 3/9/2018 2/22/2018 3/9/2018 0.000000 3,214.80 3,214.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV N53745100 20180312S000170 7,392.000 LYONDELLBASELL INDUSTRIES NV 3/12/2018 3/2/2018 3/12/2018 0.000000 7,392.00 7,392.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV V7780T103 20180105S000030 4,548.000 ROYAL CARIBBEAN CRUISES LTD 1/5/2018 12/20/2017 1/5/2018 0.000000 2,728.80 2,728.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX DV Y09827109 20180329S000270 9,397.000 BROADCOM LTD 3/29/2018 3/21/2018 3/29/2018 0.000000 16,444.75 16,444.75 0.00

INTEREST 0.000 4,090.12 4,090.12 0.00

U.S. DOLLAR 0.000 4,090.12 4,090.12 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX IT 996085619 20180103S000080 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/3/2018 1/3/2018 1/1/2018 0.000000 1,062.29 1,062.29 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX IT 996085619 20180202S000090 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 2/2/2018 2/2/2018 2/1/2018 0.000000 1,322.80 1,322.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX IT 996085619 20180302S000250 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/2/2018 3/2/2018 3/1/2018 0.000000 1,288.38 1,288.38 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CD NA9123459 20180102S000300 0.000 CR INTEREST-ACCOUNT 9567748400 1/1/2018 12/29/2017 12/29/2017 0.000000 6.03 6.03 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CD NA9123459 20180201S000190 0.000 CR INTEREST-ACCOUNT 9567748400 2/1/2018 1/31/2018 1/31/2018 0.000000 19.98 19.98 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CD NA9123459 20180202S000110 0.000 CAP CR INTEREST-ACC 9567748400 2/1/2018 2/1/2018 2/1/2018 0.000000 0.45 0.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CD NA9123459 20180301S000420 0.000 CR INTEREST-ACCOUNT 9567748400 3/1/2018 2/28/2018 2/28/2018 0.000000 0.09 0.09 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CD 786CVR209 20180227A000190 0.000 INTEREST RECEIVED ON SHARES
CALLE.. 2/27/2018 2/27/2018 0.000000 390.10 390.10 0.00

INTEREST ACCRUAL 1,918,084.810 0.00 3.58 0.00

U.S. DOLLAR 1,918,084.810 0.00 3.58 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX IA 996085619 20180103A000100 776,390.500 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 12/31/2017 12/31/2017 1/1/2018 0.000000 0.00 1.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX IA 996085619 20180202A000120 1,141,694.310 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/31/2018 1/31/2018 2/1/2018 0.000000 0.00 1.98 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 20180214A000240 0.000 DECEMBER JNL BACKOUT GL
ACCT:(7104.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -23,031.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180214A000270 0.000 DEC BNY SL REBATES GL ACCT:(71042C) 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 22,493.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180314A000400 0.000 JANUARY JNL BACKOUT GL
ACCT:(71042C) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -22,493.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180314A000430 0.000 FEB BNY SL REBATES GL ACCT:(71042C) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 18,571.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180413A000280 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(7104.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -18,571.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180413A000310 0.000 MAR BNY SL REBATES GL ACCT:(71042C) 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 18,667.27 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180319A000300 0.000 REVERSE CASH AND STOCK MERGER
GL.. 3/8/2018 3/8/2018 3/8/2018 0.000000 0.00 -144,540.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 067383109 20180105A000070 0.000 TO REVERSE 12/29 JNL GL ACCT:(120080) 1/2/2018 1/2/2018 1/2/2018 0.000000 0.00 -431,592.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 811065101 20180308A000580 0.000 CASH STOCK MERGER GL ACCT:(120080) 3/8/2018 3/8/2018 3/8/2018 0.000000 0.00 144,540.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180214A000230 0.000 DECEMBER JNL BACKOUT GL
ACCT:(2203.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 817.49 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180214A000260 0.000 JAN BNY SL BANK FEES GL
ACCT:(220390) 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -733.82 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180314A000390 0.000 JANUARY JNL BACKOUT GL
ACCT:(220390) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 733.82 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180314A000420 0.000 FEB BNY SL BANK FEES GL
ACCT:(220390) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -637.17 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180413A000270 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(2203.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 637.17 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180413A000300 0.000 MAR BNY SL BANK FEES GL
ACCT:(220390) 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -866.13 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180214A000240 0.000 DECEMBER JNL BACKOUT GL
ACCT:(2203.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 23,031.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180214A000270 0.000 DEC BNY SL REBATES GL ACCT:(220391) 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -22,493.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180314A000400 0.000 JANUARY JNL BACKOUT GL
ACCT:(220391) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 22,493.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180314A000430 0.000 FEB BNY SL REBATES GL ACCT:(220391) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -18,571.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180413A000280 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(2203.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 18,571.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180413A000310 0.000 MAR BNY SL REBATES GL ACCT:(220391) 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -18,667.27 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180319A000300 0.000 REVERSE CASH AND STOCK MERGER
GL.. 3/8/2018 3/8/2018 3/8/2018 0.000000 0.00 144,540.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 067383109 20180105A000070 0.000 TO REVERSE 12/29 JNL GL ACCT:(642000) 1/2/2018 1/2/2018 1/2/2018 0.000000 0.00 431,592.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 811065101 20180308A000580 0.000 CASH STOCK MERGER GL ACCT:(642000) 3/8/2018 3/8/2018 3/8/2018 0.000000 0.00 -144,540.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180214A000220 0.000 DECEMBER JNL BACKOUT GL
ACCT:(1203.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -28,492.87 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180214A000250 0.000 JAN BNY SL GROSS EARN GL
ACCT:(1203.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 27,395.63 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180314A000380 0.000 JANUARY JNL BACKOUT GL
ACCT:(120350) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -27,395.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180314A000410 0.000 FEB BNY SL GROSS EARN GL
ACCT:(1203.. 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 22,828.76 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180413A000260 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(1203.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -22,828.76 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180413A000290 0.000 MAR BNY SL GROSS EARN GL
ACCT:(1203.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 24,453.78 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180214A000230 0.000 DECEMBER JNL BACKOUT GL
ACCT:(7104.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -817.49 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180214A000260 0.000 JAN BNY SL BANK FEES GL
ACCT:(710480) 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 733.82 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180314A000390 0.000 JANUARY JNL BACKOUT GL
ACCT:(710480) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -733.82 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180314A000420 0.000 FEB BNY SL BANK FEES GL
ACCT:(710480) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 637.17 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180413A000270 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(7104.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -637.17 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180413A000300 0.000 MAR BNY SL BANK FEES GL
ACCT:(710480) 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 866.13 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180214A000220 0.000 DECEMBER JNL BACKOUT GL
ACCT:(6250.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 28,492.87 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180214A000250 0.000 JAN BNY SL GROSS EARN GL
ACCT:(6250.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -27,395.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180314A000380 0.000 JANUARY JNL BACKOUT GL
ACCT:(625050) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 27,395.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180314A000410 0.000 FEB BNY SL GROSS EARN GL
ACCT:(6250.. 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -22,828.76 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180413A000260 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(6250.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 22,828.76 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX JNL 20180413A000290 0.000 MAR BNY SL GROSS EARN GL
ACCT:(6250.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -24,453.78 0.00

MISCELLANEOUS ACTIVITY -1.906 -142.64 0.00 -142.64

U.S. DOLLAR -1.906 -142.64 0.00 -142.64

KR3F19020002 KR3F19020002: S&P 500 INDEX SW 075887109 20180103A000090 -0.908 FRACTIONS BECTON DICKINSON AND CO 12/29/2017 12/29/2017 12/29/2017 0.000000 -117.95 0.00 -117.95

KR3F19020002 KR3F19020002: S&P 500 INDEX SW 115637209 20180302A000240 -0.750 FRACTIONS BROWN-FORMAN CORP 3/1/2018 3/1/2018 3/1/2018 0.000000 -18.48 0.00 -18.48

KR3F19020002 KR3F19020002: S&P 500 INDEX SW 25470F302 20180314A000300 -0.248 FRACTIONS DISCOVERY
COMMUNICATIO.. 3/7/2018 3/7/2018 3/7/2018 0.000000 -6.21 0.00 -6.21

PURCHASES 2,653,282.050 6,087,079.65 -6,087,079.65 0.00

U.S. DOLLAR 2,653,282.050 6,087,079.65 -6,087,079.65 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180103S000120 41,039.160 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/3/2018 1/3/2018 1/3/2018 1.000000 41,039.16 -41,039.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180104S000150 20,804.520 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/4/2018 1/4/2018 1/4/2018 1.000000 20,804.52 -20,804.52 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180105S000080 8,394.540 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/5/2018 1/5/2018 1/5/2018 1.000000 8,394.54 -8,394.54 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180108S000150 359,954.570 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/8/2018 1/8/2018 1/8/2018 1.000000 359,954.57 -359,954.57 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180109S000130 3,673.200 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/9/2018 1/9/2018 1/9/2018 1.000000 3,673.20 -3,673.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180110S000080 46,851.700 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/10/2018 1/10/2018 1/10/2018 1.000000 46,851.70 -46,851.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180111S000110 85,176.420 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/11/2018 1/11/2018 1/11/2018 1.000000 85,176.42 -85,176.42 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180112S000150 42,632.560 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/12/2018 1/12/2018 1/12/2018 1.000000 42,632.56 -42,632.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180117S000040 5,979.410 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/17/2018 1/17/2018 1/17/2018 1.000000 5,979.41 -5,979.41 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180118S000100 3,103.890 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/18/2018 1/18/2018 1/18/2018 1.000000 3,103.89 -3,103.89 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180119S000080 9,411.990 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/19/2018 1/19/2018 1/19/2018 1.000000 9,411.99 -9,411.99 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180123S000070 2,919.860 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/23/2018 1/23/2018 1/23/2018 1.000000 2,919.86 -2,919.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180124S000070 77,290.320 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/24/2018 1/24/2018 1/24/2018 1.000000 77,290.32 -77,290.32 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180125S000070 28,071.140 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/25/2018 1/25/2018 1/25/2018 1.000000 28,071.14 -28,071.14 0.00

Transaction Detail
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KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180126S000120 19,575.400 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/26/2018 1/26/2018 1/26/2018 1.000000 19,575.40 -19,575.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180130S000100 3,278.400 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/30/2018 1/30/2018 1/30/2018 1.000000 3,278.40 -3,278.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180131S000190 71,158.630 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/31/2018 1/31/2018 1/31/2018 1.000000 71,158.63 -71,158.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180201S000200 194,349.170 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/1/2018 2/1/2018 2/1/2018 1.000000 194,349.17 -194,349.17 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180202S000130 15,795.080 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/2/2018 2/2/2018 2/2/2018 1.000000 15,795.08 -15,795.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180207S000060 9,804.890 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/7/2018 2/7/2018 2/7/2018 1.000000 9,804.89 -9,804.89 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180209S000220 51,035.380 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/9/2018 2/9/2018 2/9/2018 1.000000 51,035.38 -51,035.38 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180214S000320 9,394.110 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/14/2018 2/14/2018 2/14/2018 1.000000 9,394.11 -9,394.11 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180215S000380 232,472.990 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/15/2018 2/15/2018 2/15/2018 1.000000 232,472.99 -232,472.99 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180216S000150 3,417.350 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/16/2018 2/16/2018 2/16/2018 1.000000 3,417.35 -3,417.35 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180222S000220 5,922.400 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/22/2018 2/22/2018 2/22/2018 1.000000 5,922.40 -5,922.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180223S000160 45,489.640 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/23/2018 2/23/2018 2/23/2018 1.000000 45,489.64 -45,489.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180227S000410 11,535.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/27/2018 2/27/2018 2/27/2018 1.000000 11,535.00 -11,535.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180228S000240 30,065.240 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/28/2018 2/28/2018 2/28/2018 1.000000 30,065.24 -30,065.24 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180301S000610 230,047.480 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/1/2018 3/1/2018 3/1/2018 1.000000 230,047.48 -230,047.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180302S000260 48,262.550 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/2/2018 3/2/2018 3/2/2018 1.000000 48,262.55 -48,262.55 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180306S000170 39,642.100 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/6/2018 3/6/2018 3/6/2018 1.000000 39,642.10 -39,642.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180307S000070 16,603.860 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/7/2018 3/7/2018 3/7/2018 1.000000 16,603.86 -16,603.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180308S000370 128,722.630 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/8/2018 3/8/2018 3/8/2018 1.000000 128,722.63 -128,722.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180309S000240 153,768.650 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/9/2018 3/9/2018 3/9/2018 1.000000 153,768.65 -153,768.65 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180314S000320 148,744.800 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/14/2018 3/14/2018 3/14/2018 1.000000 148,744.80 -148,744.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180315S000450 118,032.060 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/15/2018 3/15/2018 3/15/2018 1.000000 118,032.06 -118,032.06 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180316S000220 44,956.440 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/16/2018 3/16/2018 3/16/2018 1.000000 44,956.44 -44,956.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180320S000250 39,018.500 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/20/2018 3/20/2018 3/20/2018 1.000000 39,018.50 -39,018.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180321S000160 34,509.230 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/21/2018 3/21/2018 3/21/2018 1.000000 34,509.23 -34,509.23 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180322S005160 29,551.910 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/22/2018 3/22/2018 3/22/2018 1.000000 29,551.91 -29,551.91 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180323S000120 51,845.560 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/23/2018 3/23/2018 3/23/2018 1.000000 51,845.56 -51,845.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180328S000360 13,385.610 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/28/2018 3/28/2018 3/28/2018 1.000000 13,385.61 -13,385.61 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 996085619 20180329S000300 88,473.710 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/29/2018 3/29/2018 3/29/2018 1.000000 88,473.71 -88,473.71 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 00130H105 20180320S001400 28.000 AES CORP/VA 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 10.800000 302.42 -302.42 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 00206R102 20180320S000410 237.000 AT&T INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 36.730000 8,705.66 -8,705.66 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 002824100 20180320S000700 67.000 ABBOTT LABORATORIES 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 62.480000 4,186.47 -4,186.47 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 00287Y109 20180320S000750 62.000 ABBVIE INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 112.900000 7,000.32 -7,000.32 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 00507V109 20180320S000630 87.000 ACTIVISION BLIZZARD INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 71.340000 6,207.05 -6,207.05 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 00508Y102 20180320S003320 2.000 ACUITY BRANDS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 149.170000 298.36 -298.36 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 00751Y106 20180320S003080 5.000 ADVANCE AUTO PARTS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 116.390000 581.99 -581.99 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 007903107 20180320S000540 115.000 ADVANCED MICRO DEVICES INC
30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 11.410000 1,312.25 -1,312.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 00817Y108 20180320S001210 32.000 AETNA INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 172.290000 5,513.69 -5,513.69 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX B 00846U101 20180320S001140 33.000 AGILENT TECHNOLOGIES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 69.770000 2,302.58 -2,302.58 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 009158106 20180320S001260 31.000 AIR PRODUCTS & CHEMICALS INC
306229.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 167.180000 5,182.97 -5,182.97 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 00971T101 20180320S001450 27.000 AKAMAI TECHNOLOGIES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 72.540000 1,958.73 -1,958.73 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 011659109 20180320S003230 4.000 ALASKA AIR GROUP INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 65.390000 261.58 -261.58 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 012653101 20180320S002790 8.000 ALBEMARLE CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 96.960000 775.74 -775.74 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 015271109 20180320S003050 6.000 ALEXANDRIA REAL ESTATE EQUITIE
3062.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 127.360000 764.22 -764.22 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 016255101 20180216S000180 304.. 1,649.000 ALIGN TECHNOLOGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 253.850000 418,630.04 -418,630.04 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 016255101 20180320S003330 2.000 ALIGN TECHNOLOGY INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 266.920000 533.88 -533.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 018581108 20180320S002930 6.000 ALLIANCE DATA SYSTEMS CORP
30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 230.090000 1,380.64 -1,380.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 018802108 20180320S002270 12.000 ALLIANT ENERGY CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 39.840000 478.12 -478.12 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 02079K107 20180320S000680 69.000 ALPHABET INC-CL C 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 1,099.000000 75,836.69 -75,836.69 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 02079K305 20180320S001650 21.000 ALPHABET INC-CL A 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 1,098.400000 23,068.13 -23,068.13 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 023135106 20180320S000780 58.000 AMAZON.COM INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 1,550.340000 89,926.46 -89,926.46 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 023608102 20180320S002550 10.000 AMEREN CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 55.280000 552.84 -552.84 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 025537101 20180320S001600 23.000 AMERICAN ELECTRIC POWER CO INC
306.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 67.210000 1,545.95 -1,545.95 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 025816109 20180320S001410 28.000 AMERICAN EXPRESS CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 95.350000 2,670.00 -2,670.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 026874784 20180320S001070 35.000 AMERICAN INTERNATIONAL GROUP I
306.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 54.680000 1,913.94 -1,913.94 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 03027X100 20180320S000380 292.000 AMERICAN TOWER CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 145.690000 42,544.67 -42,544.67 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 030420103 20180320S002380 11.000 AMERICAN WATER WORKS CO INC
30622.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 81.510000 896.68 -896.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 03073E105 20180320S001150 33.000 AMERISOURCEBERGEN CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 92.880000 3,065.27 -3,065.27 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 031100100 20180320S002160 14.000 AMETEK INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 78.200000 1,094.88 -1,094.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 032095101 20180320S002040 15.000 AMPHENOL CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 91.690000 1,375.45 -1,375.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 032511107 20180320S001680 21.000 ANADARKO PETROLEUM CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 57.640000 1,210.53 -1,210.53 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 032654105 20180320S000970 41.000 ANALOG DEVICES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 93.510000 3,834.20 -3,834.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 037411105 20180320S001470 27.000 APACHE CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 35.900000 969.37 -969.37 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 03748R101 20180320S002210 13.000 APARTMENT INVESTMENT & MANAGEM
3.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 40.470000 526.15 -526.15 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 039483102 20180320S001660 22.000 ARCHER-DANIELS-MIDLAND CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 43.140000 949.15 -949.15 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 03965L100 20180320S000890 46.000 ARCONIC INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 24.070000 1,107.30 -1,107.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 052769106 20180320S001160 33.000 AUTODESK INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 134.500000 4,438.83 -4,438.83 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 053015103 20180320S002310 12.000 AUTOMATIC DATA PROCESSING INC
3062.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 114.990000 1,379.98 -1,379.98 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 053484101 20180320S003060 5.000 AVALONBAY COMMUNITIES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 164.950000 824.81 -824.81 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 058498106 20180320S002190 14.000 BALL CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 40.280000 563.96 -563.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 075887109 20180320S000990 39.000 BECTON DICKINSON AND CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 220.250000 8,590.39 -8,590.39 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 084670702 20180320S000650 79.000 BERKSHIRE HATHAWAY INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 204.570000 16,162.24 -16,162.24 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 086516101 20180320S002490 10.000 BEST BUY CO INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 68.370000 683.75 -683.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 09062X103 20180320S002390 11.000 BIOGEN INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 278.660000 3,065.49 -3,065.49 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 09247X101 20180320S002340 11.000 BLACKROCK INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 557.540000 6,133.40 -6,133.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 093671105 20180320S002760 8.000 H&R BLOCK INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 26.100000 208.82 -208.82 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 09857L108 20180320S003340 2.000 BOOKING HOLDINGS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 2,139.450000 4,279.22 -4,279.22 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 099724106 20180320S003370 2.000 BORGWARNER INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 50.720000 101.45 -101.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 101121101 20180320S002880 6.000 BOSTON PROPERTIES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 126.760000 760.62 -760.62 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 101137107 20180320S000600 92.000 BOSTON SCIENTIFIC CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 27.710000 2,549.51 -2,549.51 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 10922N103 20180320S003160 4.000 BRIGHTHOUSE FINANCIAL INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 53.400000 213.62 -213.62 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 115637209 20180320S000350 395.000 BROWN-FORMAN CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 54.770000 21,635.77 -21,635.77 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 12504L109 20180320S002260 12.000 CBRE GROUP INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 47.490000 569.92 -569.92 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX B 125269100 20180320S002600 9.000 CF INDUSTRIES HOLDINGS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 37.860000 340.77 -340.77 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 12541W209 20180320S002220 13.000 CH ROBINSON WORLDWIDE INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 92.870000 1,207.40 -1,207.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 12572Q105 20180320S002060 15.000 CME GROUP INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 164.290000 2,464.53 -2,464.53 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 125896100 20180320S001740 20.000 CMS ENERGY CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 44.000000 880.07 -880.07 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 12650T104 20180320S002560 10.000 CSRA INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 41.400000 414.03 -414.03 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 126650100 20180320S000660 75.000 CVS HEALTH CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 63.990000 4,799.61 -4,799.61 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 127387108 20180320S001620 23.000 CADENCE DESIGN SYSTEMS INC
30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 38.230000 879.36 -879.36 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 134429109 20180320S002700 8.000 CAMPBELL SOUP CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 43.720000 349.79 -349.79 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 14040H105 20180320S000830 54.000 CAPITAL ONE FINANCIAL CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 98.940000 5,343.16 -5,343.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 14149Y108 20180320S002110 15.000 CARDINAL HEALTH INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 70.050000 1,050.83 -1,050.83 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 149123101 20180320S000640 85.000 CATERPILLAR INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 153.000000 13,005.98 -13,005.98 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 15135B101 20180320S001320 30.000 CENTENE CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 104.430000 3,133.13 -3,133.13 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 15189T107 20180320S001990 17.000 CENTERPOINT ENERGY INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 26.930000 457.84 -457.84 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 156700106 20180320S001030 37.000 CENTURYLINK INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 16.730000 619.06 -619.06 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 156782104 20180320S002010 16.000 CERNER CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 60.550000 968.87 -968.87 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 166764100 20180320S000370 323.000 CHEVRON CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 114.840000 37,096.10 -37,096.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 171798101 20180320S002720 8.000 CIMAREX ENERGY CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 92.600000 740.86 -740.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 172062101 20180320S003170 4.000 CINCINNATI FINANCIAL CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 74.790000 299.18 -299.18 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 172908105 20180320S002830 7.000 CINTAS CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 173.170000 1,212.28 -1,212.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 189054109 20180320S002050 15.000 CLOROX CO/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 128.800000 1,932.14 -1,932.14 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 191216100 20180320S000400 256.000 COCA-COLA CO/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 43.350000 11,098.43 -11,098.43 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 20605P101 20180320S002170 14.000 CONCHO RESOURCES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 147.480000 2,064.87 -2,064.87 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 209115104 20180320S001790 20.000 CONSOLIDATED EDISON INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 77.080000 1,541.72 -1,541.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 216648402 20180320S003240 3.000 COOPER COS INC/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 233.710000 701.18 -701.18 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 219350105 20180320S001100 33.000 CORNING INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 29.000000 957.07 -957.07 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 22160K105 20180320S000720 66.000 COSTCO WHOLESALE CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 185.100000 12,217.52 -12,217.52 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 222070203 20180320S001870 19.000 COTY INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 18.640000 354.19 -354.19 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 22822V101 20180320S000420 208.000 CROWN CASTLE INTERNATIONAL COR
30.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 108.340000 22,536.41 -22,536.41 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 23331A109 20180320S001240 31.000 DR HORTON INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 43.580000 1,351.08 -1,351.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 233331107 20180320S002840 7.000 DTE ENERGY CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 102.290000 716.08 -716.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 23355L106 20180320S002400 11.000 DXC TECHNOLOGY CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 105.800000 1,163.89 -1,163.89 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 235851102 20180320S000730 63.000 DANAHER CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 100.310000 6,320.00 -6,320.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 237194105 20180320S003350 2.000 DARDEN RESTAURANTS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 94.690000 189.39 -189.39 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 244199105 20180320S000580 103.000 DEERE & CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 160.200000 16,501.84 -16,501.84 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 24906P109 20180320S002660 9.000 DENTSPLY SIRONA INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 55.650000 500.89 -500.89 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 25179M103 20180320S001080 34.000 DEVON ENERGY CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 31.550000 1,072.78 -1,072.78 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 253868103 20180320S002730 8.000 DIGITAL REALTY TRUST INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 104.820000 838.62 -838.62 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 25470F104 20180320S000930 42.000 DISCOVERY COMMUNICATIONS INC
3062.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 22.960000 964.39 -964.39 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 25470F302 20180320S001610 22.000 DISCOVERY COMMUNICATIONS INC
3062.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 21.230000 467.10 -467.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 25470M109 20180320S002350 12.000 DISH NETWORK CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 39.760000 477.16 -477.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 256746108 20180320S002610 9.000 DOLLAR TREE INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 94.490000 850.47 -850.47 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 25746U109 20180320S000430 207.000 DOMINION ENERGY INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 68.860000 14,255.09 -14,255.09 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 26078J100 20180320S000610 91.000 DOWDUPONT INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 66.920000 6,090.18 -6,090.18 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 264411505 20180320S001110 34.000 DUKE REALTY CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 26.110000 887.81 -887.81 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 26441C204 20180320S001220 31.000 DUKE ENERGY CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 77.020000 2,387.80 -2,387.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 26875P101 20180320S001230 32.000 EOG RESOURCES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 99.430000 3,182.00 -3,182.00 0.00

Transaction Detail

S&P 500 INDEX - KR3F19020002 Period :  1/1/2018 to 3/31/2018

Page 180 of 217Report Timestamp: Tue Apr 17 2018 04:52:02 PM

4.7

Investment Committee Meeting- May 1, 2018 - Standard Reports

263

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



.

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 26884L109 20180320S002620 10.000 EQT CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 49.010000 490.14 -490.14 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 278865100 20180320S002670 9.000 ECOLAB INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 136.480000 1,228.41 -1,228.41 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 281020107 20180320S002280 13.000 EDISON INTERNATIONAL 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 64.100000 833.36 -833.36 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 29364G103 20180320S001830 18.000 ENTERGY CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 78.360000 1,410.59 -1,410.59 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 29414D100 20180320S003090 5.000 ENVISION HEALTHCARE CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 38.120000 190.61 -190.61 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 294429105 20180320S003100 5.000 EQUIFAX INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 122.730000 613.70 -613.70 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 29444U700 20180320S001490 26.000 EQUINIX INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 411.320000 10,695.12 -10,695.12 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 29476L107 20180320S001330 30.000 EQUITY RESIDENTIAL 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 60.360000 1,810.94 -1,810.94 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 297178105 20180320S003300 3.000 ESSEX PROPERTY TRUST INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 240.400000 721.25 -721.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 30040W108 20180320S002290 13.000 EVERSOURCE ENERGY 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 58.080000 755.10 -755.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 30161N101 20180320S000500 151.000 EXELON CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 38.290000 5,782.22 -5,782.22 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 30225T102 20180320S002750 7.000 EXTRA SPACE STORAGE INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 85.340000 597.42 -597.42 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 30231G102 20180320S000490 163.000 EXXON MOBIL CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 74.380000 12,124.85 -12,124.85 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 302445101 20180320S002230 13.000 FLIR SYSTEMS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 49.460000 643.03 -643.03 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 302491303 20180320S002890 7.000 FMC CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 81.630000 571.45 -571.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 30303M102 20180320S000360 346.000 FACEBOOK INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 167.500000 57,959.35 -57,959.35 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 311900104 20180320S001940 17.000 FASTENAL CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 57.480000 977.23 -977.23 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 313747206 20180320S001920 18.000 FEDERAL REALTY INVESTMENT TRUS
306.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 116.510000 2,097.34 -2,097.34 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 31428X106 20180320S003180 4.000 FEDEX CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 251.680000 1,006.80 -1,006.80 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 337932107 20180320S001290 30.000 FIRSTENERGY CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 33.820000 1,014.68 -1,014.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 343412102 20180320S003020 6.000 FLUOR CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 57.220000 343.35 -343.35 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 34354P105 20180320S002680 8.000 FLOWSERVE CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 44.200000 353.63 -353.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 345370860 20180320S000470 175.000 FORD MOTOR CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 11.050000 1,933.90 -1,933.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 34959J108 20180320S001670 21.000 FORTIVE CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 78.100000 1,640.22 -1,640.22 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 35671D857 20180320S000790 58.000 FREEPORT-MCMORAN INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 18.200000 1,055.68 -1,055.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 36174X101 20180320S000450 191.000 GGP INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 21.610000 4,127.82 -4,127.82 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 363576109 20180320S001690 21.000 ARTHUR J GALLAGHER & CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 70.800000 1,486.91 -1,486.91 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 364760108 20180320S002450 10.000 GAP INC/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 32.140000 321.42 -321.42 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 366651107 20180320S002800 7.000 GARTNER INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 123.700000 865.96 -865.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 369604103 20180320S000330 575.000 GENERAL ELECTRIC CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 14.090000 8,102.36 -8,102.36 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 370334104 20180320S001010 38.000 GENERAL MILLS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 50.340000 1,913.06 -1,913.06 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 372460105 20180320S002710 8.000 GENUINE PARTS CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 90.840000 726.77 -726.77 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 375558103 20180320S000530 135.000 GILEAD SCIENCES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 77.380000 10,447.08 -10,447.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 37940X102 20180320S002940 6.000 GLOBAL PAYMENTS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 116.720000 700.37 -700.37 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 38141G104 20180320S000670 71.000 GOLDMAN SACHS GROUP INC/THE
30622.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 263.290000 18,694.99 -18,694.99 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 40414L109 20180320S001500 26.000 HCP INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 23.040000 599.08 -599.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 406216101 20180320S001090 33.000 HALLIBURTON CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 44.910000 1,482.14 -1,482.14 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 412822108 20180320S002630 10.000 HARLEY-DAVIDSON INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 43.540000 435.43 -435.43 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 416515104 20180320S001760 19.000 HARTFORD FINANCIAL SERVICES GR
306.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 53.680000 1,020.00 -1,020.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 423452101 20180320S002460 10.000 HELMERICH & PAYNE INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 65.100000 651.05 -651.05 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 427866108 20180320S003410 1.000 HERSHEY CO/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 100.270000 100.28 -100.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 43300A203 20180320S002770 7.000 HILTON WORLDWIDE HOLDINGS INC
3062.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 81.610000 571.31 -571.31 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 436440101 20180320S001300 30.000 HOLOGIC INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 37.950000 1,138.59 -1,138.59 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 437076102 20180320S000900 45.000 HOME DEPOT INC/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 177.640000 7,994.40 -7,994.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 440452100 20180320S001270 31.000 HORMEL FOODS CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 33.660000 1,043.54 -1,043.54 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 445658107 20180320S003250 3.000 JB HUNT TRANSPORT SERVICES INC
306.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 121.040000 363.15 -363.15 0.00

Transaction Detail
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KR3F19020002 KR3F19020002: S&P 500 INDEX B 446150104 20180320S000340 531.000 HUNTINGTON BANCSHARES INC/OH
3062.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 15.980000 8,486.02 -8,486.02 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 446413106 20180216S000190 304.. 1,038.000 HUNTINGTON INGALLS INDUSTRIES UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 262.760000 272,765.34 -272,765.34 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 446413106 20180320S003360 2.000 HUNTINGTON INGALLS INDUSTRIES
3062.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 254.100000 508.24 -508.24 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 44980X109 20180320S000310 866.000 IPG PHOTONICS CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 248.560000 215,269.10 -215,269.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 45168D104 20180320S003380 2.000 IDEXX LABORATORIES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 199.960000 399.95 -399.95 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 452327109 20180320S001390 28.000 ILLUMINA INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 249.620000 6,989.88 -6,989.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 45337C102 20180320S001850 19.000 INCYTE CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 86.500000 1,643.62 -1,643.62 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 458140100 20180320S000460 181.000 INTEL CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 50.880000 9,209.97 -9,209.97 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 459506101 20180320S003310 2.000 INTERNATIONAL FLAVORS & FRAGRA
306.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 138.010000 276.04 -276.04 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 460146103 20180320S001950 17.000 INTERNATIONAL PAPER CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 53.510000 909.74 -909.74 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 461202103 20180320S001770 19.000 INTUIT INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 176.140000 3,346.91 -3,346.91 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 46120E602 20180320S002500 10.000 INTUITIVE SURGICAL INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 428.740000 4,287.72 -4,287.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 46266C105 20180320S002510 10.000 IQVIA HOLDINGS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 104.570000 1,045.78 -1,045.78 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 46284V101 20180320S002410 11.000 IRON MOUNTAIN INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 31.470000 346.20 -346.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 469814107 20180320S002240 13.000 JACOBS ENGINEERING GROUP INC
30622.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 60.190000 782.53 -782.53 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 478160104 20180320S001700 21.000 JOHNSON & JOHNSON 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 130.780000 2,746.59 -2,746.59 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 482480100 20180320S003190 5.000 KLA-TENCOR CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 115.710000 578.59 -578.59 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 487836108 20180320S002120 14.000 KELLOGG CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 66.630000 932.89 -932.89 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 49446R109 20180320S002320 12.000 KIMCO REALTY CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 14.260000 171.13 -171.13 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 500754106 20180320S001420 28.000 KRAFT HEINZ CO/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 64.030000 1,792.97 -1,792.97 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 501889208 20180320S001530 24.000 LKQ CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 39.370000 944.95 -944.95 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 502413107 20180320S003110 5.000 L3 TECHNOLOGIES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 206.870000 1,034.43 -1,034.43 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 50540R409 20180320S002950 6.000 LABORATORY CORP OF AMERICA HOL
30.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 170.920000 1,025.60 -1,025.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 512807108 20180320S001350 29.000 LAM RESEARCH CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 218.490000 6,336.69 -6,336.69 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 518439104 20180320S001520 25.000 ESTEE LAUDER COS INC/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 146.000000 3,650.27 -3,650.27 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 524660107 20180320S002130 14.000 LEGGETT & PLATT INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 46.000000 644.05 -644.05 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 526057104 20180216S000200 304.. 779.000 LENNAR CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 60.370000 47,031.76 -47,031.76 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 526057104 20180320S000960 41.000 LENNAR CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 59.290000 2,431.07 -2,431.07 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 527288104 20180320S002300 12.000 LEUCADIA NATIONAL CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 24.090000 289.10 -289.10 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 552953101 20180320S001510 24.000 MGM RESORTS INTERNATIONAL
30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 36.210000 869.11 -869.11 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 554382101 20180320S003030 6.000 MACERICH CO/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 57.960000 347.79 -347.79 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 55616P104 20180320S002020 17.000 MACY'S INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 29.330000 498.65 -498.65 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 565849106 20180320S001180 33.000 MARATHON OIL CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 14.980000 494.38 -494.38 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 573284106 20180320S003390 1.000 MARTIN MARIETTA MATERIALS INC
30622.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 205.990000 206.01 -206.01 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 577081102 20180320S001880 17.000 MATTEL INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 13.270000 225.61 -225.61 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 579780206 20180320S001050 35.000 MCCORMICK & CO INC/MD 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 108.070000 3,782.73 -3,782.73 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 580135101 20180320S001250 31.000 MCDONALD'S CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 159.750000 4,952.62 -4,952.62 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 595017104 20180320S001800 19.000 MICROCHIP TECHNOLOGY INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 97.330000 1,849.41 -1,849.41 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 595112103 20180320S000550 115.000 MICRON TECHNOLOGY INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 60.100000 6,912.02 -6,912.02 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 59522J103 20180320S003150 4.000 MID-AMERICA APARTMENT COMMUNIT
30.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 91.110000 364.47 -364.47 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 608190104 20180320S003200 4.000 MOHAWK INDUSTRIES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 243.980000 975.99 -975.99 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 60871R209 20180320S002470 10.000 MOLSON COORS BREWING CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 79.590000 795.96 -795.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 61166W101 20180320S000870 50.000 MONSANTO CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 117.870000 5,893.94 -5,893.94 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 61174X109 20180320S000800 57.000 MONSTER BEVERAGE CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 58.580000 3,339.31 -3,339.31 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 615369105 20180320S002900 6.000 MOODY'S CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 166.020000 996.19 -996.19 0.00
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KR3F19020002 KR3F19020002: S&P 500 INDEX B 61945C103 20180320S001060 35.000 MOSAIC CO/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 25.690000 899.22 -899.22 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 620076307 20180320S002970 7.000 MOTOROLA SOLUTIONS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 109.050000 763.41 -763.41 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 629377508 20180320S001120 33.000 NRG ENERGY INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 30.410000 1,003.61 -1,003.61 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 631103108 20180320S002520 10.000 NASDAQ INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 84.010000 840.16 -840.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 637071101 20180320S002080 14.000 NATIONAL OILWELL VARCO INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 36.630000 512.86 -512.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 63938C108 20180320S002530 10.000 NAVIENT CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 13.470000 134.71 -134.71 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 640268108 20180320S000270 3,684.000 NEKTAR THERAPEUTICS 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 105.250000 387,770.08 -387,770.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 64110L106 20180320S000920 44.000 NETFLIX INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 313.260000 13,784.47 -13,784.47 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 651290108 20180320S001780 19.000 NEWFIELD EXPLORATION CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 23.380000 444.25 -444.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 651639106 20180320S001550 24.000 NEWMONT MINING CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 37.440000 898.63 -898.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 65249B109 20180320S002090 15.000 NEWS CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 16.370000 245.57 -245.57 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 65249B208 20180320S003120 5.000 NEWS CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 16.750000 83.76 -83.76 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 65339F101 20180320S001890 18.000 NEXTERA ENERGY INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 160.100000 2,882.02 -2,882.02 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 65473P105 20180320S001440 27.000 NISOURCE INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 23.260000 628.07 -628.07 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 655044105 20180320S000510 147.000 NOBLE ENERGY INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 29.020000 4,266.26 -4,266.26 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 655664100 20180320S002420 11.000 NORDSTROM INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 49.590000 545.53 -545.53 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 666807102 20180320S002910 7.000 NORTHROP GRUMMAN CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 345.300000 2,417.28 -2,417.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 670346105 20180320S002330 12.000 NUCOR CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 65.530000 786.42 -786.42 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 674599105 20180320S001430 28.000 OCCIDENTAL PETROLEUM CORP
30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 63.980000 1,791.57 -1,791.57 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 681919106 20180320S003280 3.000 OMNICOM GROUP INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 73.860000 221.60 -221.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 682680103 20180320S001810 20.000 ONEOK INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 57.930000 1,158.69 -1,158.69 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 69331C108 20180320S000690 69.000 PG&E CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 44.500000 3,070.73 -3,070.73 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 693506107 20180320S002540 10.000 PPG INDUSTRIES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 115.000000 1,150.09 -1,150.09 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 69351T106 20180320S000390 275.000 PPL CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 27.460000 7,552.07 -7,552.07 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 693718108 20180320S001630 22.000 PACCAR INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 66.420000 1,461.35 -1,461.35 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 695156109 20180320S003260 4.000 PACKAGING CORP OF AMERICA 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 117.210000 468.88 -468.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 701094104 20180320S003400 1.000 PARKER-HANNIFIN CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 182.670000 182.68 -182.68 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 704326107 20180320S002640 9.000 PAYCHEX INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 65.690000 591.25 -591.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 70450Y103 20180320S002980 6.000 PAYPAL HOLDINGS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 80.180000 481.12 -481.12 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 712704105 20180320S001170 33.000 PEOPLE'S UNITED FINANCIAL INC 30622.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 19.670000 649.16 -649.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 713448108 20180320S000810 55.000 PEPSICO INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 110.750000 6,091.71 -6,091.71 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 714046109 20180320S002430 11.000 PERKINELMER INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 77.050000 847.61 -847.61 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 717081103 20180320S000880 51.000 PFIZER INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 36.510000 1,862.15 -1,862.15 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 718172109 20180320S000760 60.000 PHILIP MORRIS INTERNATIONAL IN
30622.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 101.990000 6,119.86 -6,119.86 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 723484101 20180320S002990 5.000 PINNACLE WEST CAPITAL CORP
30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 77.750000 388.78 -388.78 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 723787107 20180320S002580 10.000 PIONEER NATURAL RESOURCES CO
3062.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 167.880000 1,678.93 -1,678.93 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 74005P104 20180320S001340 30.000 PRAXAIR INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 150.500000 4,515.34 -4,515.34 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 74144T108 20180320S000740 62.000 T ROWE PRICE GROUP INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 113.740000 7,052.41 -7,052.41 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 74251V102 20180320S001360 30.000 PRINCIPAL FINANCIAL GROUP INC
306229.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 61.950000 1,858.64 -1,858.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 743315103 20180320S001000 39.000 PROGRESSIVE CORP/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 62.020000 2,418.96 -2,418.96 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 74340W103 20180320S000940 43.000 PROLOGIS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 63.490000 2,730.27 -2,730.27 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 74460D109 20180320S002650 9.000 PUBLIC STORAGE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 196.900000 1,772.23 -1,772.23 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 747525103 20180320S000440 199.000 QUALCOMM INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 58.990000 11,739.89 -11,739.89 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 751212101 20180320S003290 2.000 RALPH LAUREN CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 108.680000 217.38 -217.38 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 75281A109 20180320S001970 17.000 RANGE RESOURCES CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 14.780000 251.28 -251.28 0.00

Transaction Detail
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KR3F19020002 KR3F19020002: S&P 500 INDEX B 754730109 20180320S001370 30.000 RAYMOND JAMES FINANCIAL INC
30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 96.740000 2,902.42 -2,902.42 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 756109104 20180320S000710 67.000 REALTY INCOME CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 50.950000 3,413.91 -3,413.91 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 756577102 20180320S002780 8.000 RED HAT INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 152.420000 1,219.45 -1,219.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 758849103 20180320S001750 20.000 REGENCY CENTERS CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 57.540000 1,150.89 -1,150.89 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 75886F107 20180320S002850 7.000 REGENERON PHARMACEUTICALS INC
30.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 338.480000 2,369.54 -2,369.54 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 761152107 20180216S000170 304.. 3,243.000 RESMED INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 94.513000 306,528.65 -306,528.65 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 761152107 20180320S001380 29.000 RESMED INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 98.300000 2,850.91 -2,850.91 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 774341101 20180320S001190 32.000 ROCKWELL COLLINS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 136.470000 4,367.37 -4,367.37 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 776696106 20180320S002150 15.000 ROPER TECHNOLOGIES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 284.950000 4,274.57 -4,274.57 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 78486Q101 20180320S000300 1,210.000 SVB FINANCIAL GROUP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 263.253800 318,560.99 -318,560.99 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 79466L302 20180320S001460 27.000 SALESFORCE.COM INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 124.450000 3,360.40 -3,360.40 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 80589M102 20180320S003000 6.000 SCANA CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 39.340000 236.06 -236.06 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 806857108 20180320S001580 23.000 SCHLUMBERGER LTD 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 65.270000 1,501.32 -1,501.32 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 808513105 20180320S000480 166.000 CHARLES SCHWAB CORP/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 55.700000 9,246.89 -9,246.89 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 816851109 20180320S000560 107.000 SEMPRA ENERGY 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 112.570000 12,045.89 -12,045.89 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 824348106 20180320S002250 13.000 SHERWIN-WILLIAMS CO/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 406.540000 5,285.42 -5,285.42 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 828806109 20180320S001820 20.000 SIMON PROPERTY GROUP INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 155.690000 3,114.03 -3,114.03 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 832696405 20180320S003140 4.000 JM SMUCKER CO/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 126.870000 507.52 -507.52 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 842587107 20180320S000520 143.000 SOUTHERN CO/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 44.190000 6,319.64 -6,319.64 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 854502101 20180320S003040 6.000 STANLEY BLACK & DECKER INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 157.590000 945.61 -945.61 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 858912108 20180320S002860 7.000 STERICYCLE INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 63.050000 441.38 -441.38 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 863667101 20180320S001730 20.000 STRYKER CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 166.560000 3,331.45 -3,331.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 871503108 20180320S001540 24.000 SYMANTEC CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 26.740000 641.81 -641.81 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 871829107 20180320S001040 37.000 SYSCO CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 60.380000 2,234.23 -2,234.23 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 874054109 20180320S000280 2,619.000 TAKE-TWO INTERACTIVE SOFTWARE
306.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 105.340000 275,906.15 -275,906.15 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 876030107 20180320S001640 23.000 TAPESTRY INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 52.390000 1,205.06 -1,205.06 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 87612E106 20180320S001710 21.000 TARGET CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 70.630000 1,483.34 -1,483.34 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 883556102 20180320S001130 33.000 THERMO FISHER SCIENTIFIC INC
30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 212.890000 7,025.90 -7,025.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 887317303 20180320S000770 59.000 TIME WARNER INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 95.360000 5,626.66 -5,626.66 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 893641100 20180320S002920 7.000 TRANSDIGM GROUP INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 303.780000 2,126.62 -2,126.62 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 896945201 20180320S003010 6.000 TRIPADVISOR INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 42.570000 255.44 -255.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 90130A101 20180320S000980 41.000 TWENTY-FIRST CENTURY FOX INC
30622.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 36.910000 1,513.42 -1,513.42 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 90130A200 20180320S002000 17.000 TWENTY-FIRST CENTURY FOX INC
30622.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 36.340000 617.83 -617.83 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 902494103 20180320S002360 12.000 TYSON FOODS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 74.300000 891.67 -891.67 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 902653104 20180320S001560 24.000 UDR INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 35.640000 855.42 -855.42 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 904311107 20180320S002480 11.000 UNDER ARMOUR INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 16.140000 177.55 -177.55 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 904311206 20180320S002870 7.000 UNDER ARMOUR INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 14.120000 98.85 -98.85 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 907818108 20180320S001310 31.000 UNION PACIFIC CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 137.400000 4,259.72 -4,259.72 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 911312106 20180320S000840 54.000 UNITED PARCEL SERVICE INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 108.640000 5,867.00 -5,867.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 911363109 20180320S003270 3.000 UNITED RENTALS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 185.680000 557.08 -557.08 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 913017109 20180320S000820 55.000 UNITED TECHNOLOGIES CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 127.250000 6,999.27 -6,999.27 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 91324P102 20180320S003130 5.000 UNITEDHEALTH GROUP INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 225.160000 1,125.88 -1,125.88 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 918204108 20180320S000950 42.000 VF CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 74.340000 3,122.51 -3,122.51 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 92276F100 20180320S002100 14.000 VENTAS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 49.500000 693.05 -693.05 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 92343V104 20180320S000290 1,270.000 VERIZON COMMUNICATIONS INC
30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 48.400000 61,472.61 -61,472.61 0.00

Transaction Detail
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KR3F19020002 KR3F19020002: S&P 500 INDEX B 92532F100 20180320S001200 32.000 VERTEX PHARMACEUTICALS INC
30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 171.920000 5,501.85 -5,501.85 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 92553P201 20180320S002030 15.000 VIACOM INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 31.540000 473.14 -473.14 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 929042109 20180320S001930 18.000 VORNADO REALTY TRUST 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 68.610000 1,235.07 -1,235.07 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 929160109 20180320S002590 10.000 VULCAN MATERIALS CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 115.120000 1,151.29 -1,151.29 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 92939U106 20180320S002370 12.000 WEC ENERGY GROUP INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 61.910000 742.98 -742.98 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 94106L109 20180320S003220 4.000 WASTE MANAGEMENT INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 85.920000 343.71 -343.71 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 95040Q104 20180320S002180 15.000 WELLTOWER INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 53.290000 799.41 -799.41 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 958102105 20180320S000860 52.000 WESTERN DIGITAL CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 103.540000 5,384.48 -5,384.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 959802109 20180320S001910 18.000 WESTERN UNION CO/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 19.680000 354.27 -354.27 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 96145D105 20180320S001720 21.000 WESTROCK CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 65.150000 1,368.25 -1,368.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 962166104 20180320S001020 38.000 WEYERHAEUSER CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 35.530000 1,350.24 -1,350.24 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 969457100 20180320S000910 45.000 WILLIAMS COS INC/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 26.350000 1,185.84 -1,185.84 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 983134107 20180320S002820 8.000 WYNN RESORTS LTD 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 181.620000 1,453.07 -1,453.07 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 98389B100 20180320S001480 26.000 XCEL ENERGY INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 44.220000 1,149.81 -1,149.81 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 983919101 20180320S000590 99.000 XILINX INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 75.110000 7,436.45 -7,436.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 984121608 20180320S001860 18.000 XEROX CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 30.310000 545.62 -545.62 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 98419M100 20180320S002200 13.000 XYLEM INC/NY 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 78.310000 1,018.11 -1,018.11 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 98956P102 20180320S001590 24.000 ZIMMER BIOMET HOLDINGS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 115.010000 2,760.45 -2,760.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B 98978V103 20180320S001840 19.000 ZOETIS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 83.320000 1,583.20 -1,583.20 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G0176J109 20180320S002690 8.000 ALLEGION PLC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 85.320000 682.61 -682.61 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G29183103 20180320S002740 8.000 EATON CORP PLC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 80.700000 645.65 -645.65 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G47791101 20180320S002570 9.000 INGERSOLL-RAND PLC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 88.790000 799.17 -799.17 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G491BT108 20180320S001960 17.000 INVESCO LTD 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 32.790000 557.47 -557.47 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G51502105 20180320S000850 52.000 JOHNSON CONTROLS INTERNATIONAL
30.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 36.430000 1,894.50 -1,894.50 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G5960L103 20180320S000620 90.000 MEDTRONIC PLC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 80.530000 7,248.24 -7,248.24 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G60754101 20180320S002960 6.000 MICHAEL KORS HOLDINGS LTD 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 61.840000 371.07 -371.07 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G6095L109 20180320S002440 10.000 APTIV PLC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 88.260000 882.67 -882.67 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G6518L108 20180320S001570 23.000 NIELSEN HOLDINGS PLC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 32.710000 752.39 -752.39 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G66721104 20180320S000320 647.000 NORWEGIAN CRUISE LINE HOLDINGS
306.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 55.730000 36,060.01 -36,060.01 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G7S00T104 20180320S001900 18.000 PENTAIR PLC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 71.980000 1,295.74 -1,295.74 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G87110105 20180320S001980 17.000 TECHNIPFMC PLC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 29.160000 495.76 -495.76 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G96629103 20180320S002810 7.000 WILLIS TOWERS WATSON PLC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 159.990000 1,120.01 -1,120.01 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G97822103 20180320S003070 5.000 PERRIGO CO PLC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 82.230000 411.18 -411.18 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B G98294104 20180320S001280 31.000 XL GROUP LTD 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 55.500000 1,720.63 -1,720.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B H1467J104 20180320S002070 15.000 CHUBB LTD 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 140.850000 2,112.91 -2,112.91 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B H84989104 20180320S003210 3.000 TE CONNECTIVITY LTD 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 103.810000 311.45 -311.45 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B N53745100 20180320S002140 15.000 LYONDELLBASELL INDUSTRIES NV
30622.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 107.490000 1,612.47 -1,612.47 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B V7780T103 20180320S003420 1.000 ROYAL CARIBBEAN CRUISES LTD 30622.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 125.290000 125.30 -125.30 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX B Y09827109 20180320S000570 104.000 BROADCOM LTD 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 245.100000 25,492.31 -25,492.31 0.00

RECEIPTS AND DISBURSEMENT TRANSACTIONS 0.000 -
88,285,084.16

-
88,285,084.16 0.00

U.S. DOLLAR 0.000 -
88,285,084.16

-
88,285,084.16 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20180102S000370
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 1/2/2018 1/2/2018 0.000000 -212,346.33 -212,346.33 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20180108S000140
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 1/8/2018 1/8/2018 0.000000 -138,207.63 -138,207.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20180112S000140
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 1/12/2018 1/12/2018 0.000000 -4,643.63 -4,643.63 0.00

Transaction Detail

S&P 500 INDEX - KR3F19020002 Period :  1/1/2018 to 3/31/2018
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KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20180116S000310
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 1/16/2018 1/16/2018 0.000000 -244,903.60 -244,903.60 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20180122S000110
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 1/22/2018 1/22/2018 0.000000 -142,681.47 -142,681.47 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20180129S000130
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 1/29/2018 1/29/2018 0.000000 -132,711.32 -132,711.32 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20180205S000090
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 2/5/2018 2/5/2018 0.000000 -287,659.56 -287,659.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20180212S000130
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 2/12/2018 2/12/2018 0.000000 -70,317.27 -70,317.27 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20180214S000210
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 2/14/2018 2/14/2018 0.000000 -4,167.91 -4,167.91 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20180220S000190
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 2/20/2018 2/20/2018 0.000000 -267,887.48 -267,887.48 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20180226S000130
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 2/26/2018 2/26/2018 0.000000 -75,166.79 -75,166.79 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20180305S000110
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 3/5/2018 3/5/2018 0.000000 -317,528.55 -317,528.55 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20180312S000230
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 3/12/2018 3/12/2018 0.000000 -340,824.56 -340,824.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20180313S000200 KR.. 0.000 TRANSFER TO KR3F9001002 KRS INS
INT.. 3/13/2018 3/13/2018 0.000000 -475,000.00 -475,000.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20180314S000310
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 3/14/2018 3/14/2018 0.000000 -3,620.15 -3,620.15 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20180319S000120
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 3/19/2018 3/19/2018 0.000000 -412,823.35 -412,823.35 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW 99VVARL80 20180326S000090
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

INT.. 3/26/2018 3/26/2018 0.000000 -167,026.25 -167,026.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW NA9123459 20180221S005120 NR.. 0.000 TRANSFER TO KR3F9001002 CUSTOM
ALL.. 2/21/2018 2/21/2018 0.000000 -85,000,000.00 -85,000,000.00 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW NA9123459 20180112A000200 0.000 BNY SL REBATE DECEMBER 2017 1/12/2018 1/12/2018 0.000000 -23,031.75 -23,031.75 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW NA9123459 20180214A000310 0.000 BNY SL REBATES JANUARY 2018 2/14/2018 2/14/2018 0.000000 -22,493.90 -22,493.90 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW NA9123459 20180314A000370 0.000 BNY SL REBATE FEB 2018 3/14/2018 3/14/2018 0.000000 -18,571.44 -18,571.44 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW NA9123459 20180112A000190 0.000 BNY SL BANK FEES DEC 2017 1/12/2018 1/12/2018 0.000000 -817.49 -817.49 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW NA9123459 20180214A000300 0.000 BNY SL BANK FEES JANUARY 2018 2/14/2018 2/14/2018 0.000000 -733.82 -733.82 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CW NA9123459 20180314A000360 0.000 BNY SL BANK FEE FEB 2018 3/14/2018 3/14/2018 0.000000 -637.17 -637.17 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CD NA9123459 20180112A000180 0.000 BNY SL GROSS EARN DECEMBER 2017 1/12/2018 1/12/2018 0.000000 28,492.87 28,492.87 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CD NA9123459 20180214A000290 0.000 BNY SL GROSS EARN JANUARY 2018 2/14/2018 2/14/2018 0.000000 27,395.63 27,395.63 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX CD NA9123459 20180314A000350 0.000 BNY SL GROSS EARN FEB 2018 3/14/2018 3/14/2018 0.000000 22,828.76 22,828.76 0.00

SALES -
3,921,721.410

-
53,099,458.81 91,015,051.89 37,915,593.08

U.S. DOLLAR -
3,921,721.410

-
53,099,458.81 91,015,051.89 37,915,593.08

KR3F19020002 KR3F19020002: S&P 500 INDEX S 996085619 20180102S000380 -122,024.850 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/2/2018 1/2/2018 1/2/2018 1.000000 -122,024.85 122,024.85 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 996085619 20180116S000320 -91,062.760 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/16/2018 1/16/2018 1/16/2018 1.000000 -91,062.76 91,062.76 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 996085619 20180122S000120 -121,291.250 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/22/2018 1/22/2018 1/22/2018 1.000000 -121,291.25 121,291.25 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 996085619 20180129S000140 -129,633.040 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/29/2018 1/29/2018 1/29/2018 1.000000 -129,633.04 129,633.04 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 996085619 20180205S000100 -278,182.560 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 2/5/2018 2/5/2018 2/5/2018 1.000000 -278,182.56 278,182.56 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 996085619 20180212S000140 -47,714.240 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 2/12/2018 2/12/2018 2/12/2018 1.000000 -47,714.24 47,714.24 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 996085619 20180220S000200 -254,430.190 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 2/20/2018 2/20/2018 2/20/2018 1.000000 -254,430.19 254,430.19 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 996085619 20180221S005130 -213,961.060 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 2/21/2018 2/21/2018 2/21/2018 1.000000 -213,961.06 213,961.06 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 996085619 20180226S000140 -70,291.950 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 2/26/2018 2/26/2018 2/26/2018 1.000000 -70,291.95 70,291.95 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 996085619 20180305S000120 -314,473.280 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/5/2018 3/5/2018 3/5/2018 1.000000 -314,473.28 314,473.28 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 996085619 20180312S000240 -167,373.590 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/12/2018 3/12/2018 3/12/2018 1.000000 -167,373.59 167,373.59 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 996085619 20180313S000210 -402,820.200 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/13/2018 3/13/2018 3/13/2018 1.000000 -402,820.20 402,820.20 0.00

Transaction Detail

S&P 500 INDEX - KR3F19020002 Period :  1/1/2018 to 3/31/2018
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 996085619 20180319S000280 -408,686.390 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/19/2018 3/19/2018 3/19/2018 1.000000 -408,686.39 408,686.39 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 996085619 20180326S000100 -155,158.050 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/26/2018 3/26/2018 3/26/2018 1.000000 -155,158.05 155,158.05 0.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 001055102 20180216S001870 304.. -1,456.000 AFLAC INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 88.080000 -69,025.44 128,231.89 59,206.45

KR3F19020002 KR3F19020002: S&P 500 INDEX S 001055102 20180320S003970 -128.000 AFLAC INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 44.950000 -3,034.09 5,753.03 2,718.94

KR3F19020002 KR3F19020002: S&P 500 INDEX S 00130H105 20180216S001180 304.. -2,445.000 AES CORP/VA UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 10.440000 -29,918.52 25,523.30 -4,395.22

KR3F19020002 KR3F19020002: S&P 500 INDEX S 00206R102 20180216S000240 304.. -22,731.000 AT&T INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 36.970000 -671,408.71 840,282.62 168,873.91

KR3F19020002 KR3F19020002: S&P 500 INDEX S 002824100 20180216S000470 304.. -6,444.000 ABBOTT LABORATORIES UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 59.460000 -197,569.01 383,122.64 185,553.63

KR3F19020002 KR3F19020002: S&P 500 INDEX S 00287Y109 20180216S000510 304.. -5,902.000 ABBVIE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 115.400000 -222,387.35 681,023.98 458,636.63

KR3F19020002 KR3F19020002: S&P 500 INDEX S 00507V109 20180216S001060 304.. -2,799.000 ACTIVISION BLIZZARD INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 71.960000 -108,876.63 201,396.27 92,519.64

KR3F19020002 KR3F19020002: S&P 500 INDEX S 00508Y102 20180216S004530 304.. -156.000 ACUITY BRANDS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 153.120000 -38,158.03 23,884.37 -14,273.66

KR3F19020002 KR3F19020002: S&P 500 INDEX S 00724F101 20180216S001510 304.. -1,825.000 ADOBE SYSTEMS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 202.520000 -100,734.72 369,562.74 268,828.02

KR3F19020002 KR3F19020002: S&P 500 INDEX S 00724F101 20180320S005000 -12.000 ADOBE SYSTEMS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 223.190000 -662.37 2,678.01 2,015.64

KR3F19020002 KR3F19020002: S&P 500 INDEX S 00751Y106 20180216S005200 304.. -273.000 ADVANCE AUTO PARTS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 108.720000 -45,446.06 29,677.64 -15,768.42

KR3F19020002 KR3F19020002: S&P 500 INDEX S 007903107 20180216S005120 304.. -3,036.000 ADVANCED MICRO DEVICES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 12.090000 -42,502.93 36,701.64 -5,801.29

KR3F19020002 KR3F19020002: S&P 500 INDEX S 00817Y108 20180216S002160 304.. -1,207.000 AETNA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 176.790000 -64,878.39 213,364.60 148,486.21

KR3F19020002 KR3F19020002: S&P 500 INDEX S 008252108 20180216S004350 304.. -206.000 AFFILIATED MANAGERS GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 189.570000 -38,750.24 39,047.58 297.34

KR3F19020002 KR3F19020002: S&P 500 INDEX S 008252108 20180320S004740 -22.000 AFFILIATED MANAGERS GROUP INC
3062.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 191.270000 -4,138.38 4,207.52 69.14

KR3F19020002 KR3F19020002: S&P 500 INDEX S 00846U101 20180216S002190 304.. -1,192.000 AGILENT TECHNOLOGIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 71.880000 -31,659.37 85,672.55 54,013.18

KR3F19020002 KR3F19020002: S&P 500 INDEX S 009158106 20180216S002970 304.. -807.000 AIR PRODUCTS & CHEMICALS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 163.170000 -68,776.51 131,665.26 62,888.75

KR3F19020002 KR3F19020002: S&P 500 INDEX S 00971T101 20180216S003320 304.. -626.000 AKAMAI TECHNOLOGIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 67.000000 -23,920.53 41,937.88 18,017.35

KR3F19020002 KR3F19020002: S&P 500 INDEX S 011659109 20180216S005180 304.. -456.000 ALASKA AIR GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 65.830000 -27,730.16 30,015.53 2,285.37

KR3F19020002 KR3F19020002: S&P 500 INDEX S 012653101 20180216S004920 304.. -409.000 ALBEMARLE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 114.360000 -33,621.20 46,768.64 13,147.44

KR3F19020002 KR3F19020002: S&P 500 INDEX S 015271109 20180216S004460 304.. -230.000 ALEXANDRIA REAL ESTATE EQUITIE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 121.900000 -25,739.85 28,034.25 2,294.40

KR3F19020002 KR3F19020002: S&P 500 INDEX S 015351109 20180216S002940 304.. -827.000 ALEXION PHARMACEUTICALS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 122.570000 -100,020.99 101,355.44 1,334.45

KR3F19020002 KR3F19020002: S&P 500 INDEX S 015351109 20180320S004570 -31.000 ALEXION PHARMACEUTICALS INC
306229.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 122.880000 -3,749.28 3,808.90 59.62

KR3F19020002 KR3F19020002: S&P 500 INDEX S 018581108 20180216S004400 304.. -178.000 ALLIANCE DATA SYSTEMS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 240.500000 -45,673.03 42,804.80 -2,868.23

KR3F19020002 KR3F19020002: S&P 500 INDEX S 018802108 20180216S002870 304.. -856.000 ALLIANT ENERGY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 38.930000 -32,788.93 33,320.81 531.88

KR3F19020002 KR3F19020002: S&P 500 INDEX S 020002101 20180216S001970 304.. -1,328.000 ALLSTATE CORP/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 94.070000 -63,510.26 124,912.70 61,402.44

KR3F19020002 KR3F19020002: S&P 500 INDEX S 020002101 20180320S004190 -86.000 ALLSTATE CORP/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 97.020000 -4,112.86 8,342.89 4,230.03

KR3F19020002 KR3F19020002: S&P 500 INDEX S 02079K107 20180216S002390 304.. -1,117.000 ALPHABET INC-CL C UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 1,088.410000 -513,762.56 1,215,634.70 701,872.14

KR3F19020002 KR3F19020002: S&P 500 INDEX S 02079K305 20180216S002410 304.. -1,103.000 ALPHABET INC-CL A UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 1,093.380000 -481,168.07 1,205,879.83 724,711.76

KR3F19020002 KR3F19020002: S&P 500 INDEX S 02209S103 20180216S000450 304.. -7,064.000 ALTRIA GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 65.370000 -254,050.76 461,728.38 207,677.62

KR3F19020002 KR3F19020002: S&P 500 INDEX S 02209S103 20180320S004080 -104.000 ALTRIA GROUP INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 62.690000 -3,740.27 6,519.11 2,778.84

KR3F19020002 KR3F19020002: S&P 500 INDEX S 023135106 20180216S001850 304.. -1,480.000 AMAZON.COM INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 1,457.370000 -529,437.46 2,156,696.00 1,627,258.54

KR3F19020002 KR3F19020002: S&P 500 INDEX S 023608102 20180216S002820 304.. -899.000 AMEREN CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 56.400000 -31,253.62 50,698.62 19,445.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 02376R102 20180216S004830 304.. -1,577.000 AMERICAN AIRLINES GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 51.800000 -80,873.23 81,680.58 807.35

KR3F19020002 KR3F19020002: S&P 500 INDEX S 02376R102 20180320S004130 -93.000 AMERICAN AIRLINES GROUP INC
30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 54.930000 -4,769.32 5,107.99 338.67

KR3F19020002 KR3F19020002: S&P 500 INDEX S 025537101 20180216S001530 304.. -1,821.000 AMERICAN ELECTRIC POWER CO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 66.620000 -78,672.30 121,303.11 42,630.81

KR3F19020002 KR3F19020002: S&P 500 INDEX S 025816109 20180216S001120 304.. -2,667.000 AMERICAN EXPRESS CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 96.350000 -123,410.87 256,940.24 133,529.37

KR3F19020002 KR3F19020002: S&P 500 INDEX S 026874784 20180216S000880 304.. -3,328.000 AMERICAN INTERNATIONAL GROUP I UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 59.050000 -578,068.15 196,499.12 -381,569.03

KR3F19020002 KR3F19020002: S&P 500 INDEX S 03027X100 20180216S001740 304.. -1,588.000 AMERICAN TOWER CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 135.860000 -120,954.66 215,724.51 94,769.85

KR3F19020002 KR3F19020002: S&P 500 INDEX S 030420103 20180216S003200 304.. -660.000 AMERICAN WATER WORKS CO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 79.690000 -45,432.93 52,590.24 7,157.31

KR3F19020002 KR3F19020002: S&P 500 INDEX S 03073E105 20180216S003410 304.. -598.000 AMERISOURCEBERGEN CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 96.670000 -31,046.44 57,802.98 26,756.54

KR3F19020002 KR3F19020002: S&P 500 INDEX S 03076C106 20180216S003590 304.. -548.000 AMERIPRISE FINANCIAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 158.150000 -36,048.90 86,657.69 50,608.79

KR3F19020002 KR3F19020002: S&P 500 INDEX S 03076C106 20180320S004590 -31.000 AMERIPRISE FINANCIAL INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 156.910000 -2,039.26 4,863.73 2,824.47

KR3F19020002 KR3F19020002: S&P 500 INDEX S 031100100 20180216S002880 304.. -856.000 AMETEK INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 75.560000 -40,768.95 64,673.01 23,904.06

Transaction Detail

S&P 500 INDEX - KR3F19020002 Period :  1/1/2018 to 3/31/2018
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 031162100 20180216S001110 304.. -2,688.000 AMGEN INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 183.800000 -240,686.97 494,005.93 253,318.96

KR3F19020002 KR3F19020002: S&P 500 INDEX S 031162100 20180320S003500 -1,287.000 AMGEN INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 183.060000 -115,239.63 235,575.10 120,335.47

KR3F19020002 KR3F19020002: S&P 500 INDEX S 032095101 20180216S002370 304.. -1,131.000 AMPHENOL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 88.900000 -39,805.93 100,536.03 60,730.10

KR3F19020002 KR3F19020002: S&P 500 INDEX S 032511107 20180216S001380 304.. -2,026.000 ANADARKO PETROLEUM CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 59.340000 -97,508.01 120,211.04 22,703.03

KR3F19020002 KR3F19020002: S&P 500 INDEX S 032654105 20180216S001920 304.. -1,365.000 ANALOG DEVICES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 85.280000 -71,127.05 116,395.78 45,268.73

KR3F19020002 KR3F19020002: S&P 500 INDEX S 03349M105 20180216S003650 304.. -531.000 ANDEAVOR UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 98.230000 -30,323.87 52,155.01 21,831.14

KR3F19020002 KR3F19020002: S&P 500 INDEX S 03349M105 20180320S004440 -41.000 ANDEAVOR 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 99.520000 -2,341.39 4,079.91 1,738.52

KR3F19020002 KR3F19020002: S&P 500 INDEX S 03662Q105 20180216S004190 304.. -315.000 ANSYS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 161.810000 -38,353.61 50,965.15 12,611.54

KR3F19020002 KR3F19020002: S&P 500 INDEX S 03662Q105 20180320S004800 -19.000 ANSYS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 165.080000 -2,313.39 3,136.20 822.81

KR3F19020002 KR3F19020002: S&P 500 INDEX S 036752103 20180216S002650 304.. -951.000 ANTHEM INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 231.360000 -74,656.47 220,001.77 145,345.30

KR3F19020002 KR3F19020002: S&P 500 INDEX S 036752103 20180320S004940 -14.000 ANTHEM INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 228.450000 -1,099.04 3,197.98 2,098.94

KR3F19020002 KR3F19020002: S&P 500 INDEX S 037411105 20180216S004860 304.. -1,410.000 APACHE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 37.760000 -65,206.98 53,236.38 -11,970.60

KR3F19020002 KR3F19020002: S&P 500 INDEX S 03748R101 20180216S003430 304.. -581.000 APARTMENT INVESTMENT & MANAGEM UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 39.470000 -18,104.62 22,929.82 4,825.20

KR3F19020002 KR3F19020002: S&P 500 INDEX S 037833100 20180216S000260 304.. -19,008.000 APPLE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 172.400000 -989,147.73 3,276,657.73 2,287,510.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 037833100 20180320S003510 -1,182.000 APPLE INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 175.280000 -61,509.50 207,160.63 145,651.13

KR3F19020002 KR3F19020002: S&P 500 INDEX S 038222105 20180216S000760 304.. -3,948.000 APPLIED MATERIALS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 53.740000 -70,607.35 212,144.70 141,537.35

KR3F19020002 KR3F19020002: S&P 500 INDEX S 038222105 20180320S003710 -320.000 APPLIED MATERIALS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 58.420000 -5,722.99 18,692.56 12,969.57

KR3F19020002 KR3F19020002: S&P 500 INDEX S 039483102 20180216S001370 304.. -2,071.000 ARCHER-DANIELS-MIDLAND CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 42.740000 -64,247.54 88,505.85 24,258.31

KR3F19020002 KR3F19020002: S&P 500 INDEX S 03965L100 20180216S001770 304.. -1,568.000 ARCONIC INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 25.180000 -41,234.91 39,478.36 -1,756.55

KR3F19020002 KR3F19020002: S&P 500 INDEX S 04621X108 20180216S004360 304.. -199.000 ASSURANT INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 89.680000 -10,104.50 17,844.56 7,740.06

KR3F19020002 KR3F19020002: S&P 500 INDEX S 04621X108 20180320S004620 -29.000 ASSURANT INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 90.530000 -1,472.52 2,625.10 1,152.58

KR3F19020002 KR3F19020002: S&P 500 INDEX S 052769106 20180216S002950 304.. -811.000 AUTODESK INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 113.580000 -41,032.04 92,104.34 51,072.30

KR3F19020002 KR3F19020002: S&P 500 INDEX S 053015103 20180216S001640 304.. -1,642.000 AUTOMATIC DATA PROCESSING INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 115.500000 -82,217.70 189,632.39 107,414.69

KR3F19020002 KR3F19020002: S&P 500 INDEX S 053332102 20180216S004420 304.. -102.000 AUTOZONE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 725.770000 -39,969.10 74,021.27 34,052.17

KR3F19020002 KR3F19020002: S&P 500 INDEX S 053332102 20180320S005200 -4.000 AUTOZONE INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 652.000000 -1,567.42 2,607.73 1,040.31

KR3F19020002 KR3F19020002: S&P 500 INDEX S 053484101 20180216S003720 304.. -511.000 AVALONBAY COMMUNITIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 161.340000 -77,890.78 82,436.65 4,545.87

KR3F19020002 KR3F19020002: S&P 500 INDEX S 053611109 20180216S004140 304.. -327.000 AVERY DENNISON CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 119.310000 -16,735.06 39,010.53 22,275.47

KR3F19020002 KR3F19020002: S&P 500 INDEX S 053611109 20180320S005120 -7.000 AVERY DENNISON CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 109.920000 -358.24 769.36 411.12

KR3F19020002 KR3F19020002: S&P 500 INDEX S 054937107 20180216S001000 304.. -2,921.000 BB&T CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 54.580000 -84,701.61 159,412.53 74,710.92

KR3F19020002 KR3F19020002: S&P 500 INDEX S 054937107 20180320S003810 -234.000 BB&T CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 55.160000 -6,785.41 12,906.17 6,120.76

KR3F19020002 KR3F19020002: S&P 500 INDEX S 05722G100 20180216S005030 304.. -1,585.000 BAKER HUGHES A GE CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 26.090000 -74,839.88 41,348.59 -33,491.29

KR3F19020002 KR3F19020002: S&P 500 INDEX S 05722G100 20180320S004040 -112.000 BAKER HUGHES A GE CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 30.670000 -5,288.37 3,434.70 -1,853.67

KR3F19020002 KR3F19020002: S&P 500 INDEX S 058498106 20180216S004820 304.. -1,296.000 BALL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 39.010000 -30,806.60 50,552.00 19,745.40

KR3F19020002 KR3F19020002: S&P 500 INDEX S 060505104 20180216S000210 304.. -35,912.000 BANK OF AMERICA CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 32.000000 -662,238.51 1,149,071.26 486,832.75

KR3F19020002 KR3F19020002: S&P 500 INDEX S 060505104 20180320S003460 -2,677.000 BANK OF AMERICA CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 32.120000 -49,365.46 85,976.80 36,611.34

KR3F19020002 KR3F19020002: S&P 500 INDEX S 064058100 20180216S000780 304.. -3,791.000 BANK OF NEW YORK MELLON CORP/T UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 56.010000 -124,391.06 212,313.07 87,922.01

KR3F19020002 KR3F19020002: S&P 500 INDEX S 064058100 20180320S003790 -288.000 BANK OF NEW YORK MELLON CORP/T
30.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 54.470000 -9,449.91 15,685.81 6,235.90

KR3F19020002 KR3F19020002: S&P 500 INDEX S 071813109 20180216S001500 304.. -1,855.000 BAXTER INTERNATIONAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 66.310000 -64,053.43 122,992.97 58,939.54

KR3F19020002 KR3F19020002: S&P 500 INDEX S 071813109 20180320S004220 -81.000 BAXTER INTERNATIONAL INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 66.910000 -2,796.94 5,419.17 2,622.23

KR3F19020002 KR3F19020002: S&P 500 INDEX S 075887109 20180216S002610 304.. -980.000 BECTON DICKINSON AND CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 221.660000 -127,306.47 217,205.49 89,899.02

KR3F19020002 KR3F19020002: S&P 500 INDEX S 084670702 20180216S000430 304.. -7,125.000 BERKSHIRE HATHAWAY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 203.680000 -785,558.75 1,451,077.63 665,518.88

KR3F19020002 KR3F19020002: S&P 500 INDEX S 086516101 20180216S002700 304.. -942.000 BEST BUY CO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 73.270000 -29,594.40 69,013.56 39,419.16

KR3F19020002 KR3F19020002: S&P 500 INDEX S 09062X103 20180216S003010 304.. -783.000 BIOGEN INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 297.750000 -120,266.63 233,115.37 112,848.74

KR3F19020002 KR3F19020002: S&P 500 INDEX S 09247X101 20180216S003870 304.. -457.000 BLACKROCK INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 539.350000 -119,479.03 246,458.76 126,979.73

KR3F19020002 KR3F19020002: S&P 500 INDEX S 093671105 20180216S004610 304.. -774.000 H&R BLOCK INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 27.490000 -17,021.34 21,275.16 4,253.82

KR3F19020002 KR3F19020002: S&P 500 INDEX S 097023105 20180216S001360 304.. -2,073.000 BOEING CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 356.790000 -166,563.36 739,553.11 572,989.75

KR3F19020002 KR3F19020002: S&P 500 INDEX S 097023105 20180320S003960 -131.000 BOEING CO/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 331.950000 -10,525.71 43,481.18 32,955.47

Transaction Detail

S&P 500 INDEX - KR3F19020002 Period :  1/1/2018 to 3/31/2018
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 099724106 20180216S003090 304.. -734.000 BORGWARNER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 52.610000 -25,451.63 38,611.94 13,160.31

KR3F19020002 KR3F19020002: S&P 500 INDEX S 101121101 20180216S003490 304.. -571.000 BOSTON PROPERTIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 117.450000 -65,993.93 67,057.37 1,063.44

KR3F19020002 KR3F19020002: S&P 500 INDEX S 101137107 20180216S000620 304.. -5,084.000 BOSTON SCIENTIFIC CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 27.100000 -71,131.98 137,762.88 66,630.90

KR3F19020002 KR3F19020002: S&P 500 INDEX S 10922N103 20180216S004080 304.. -355.000 BRIGHTHOUSE FINANCIAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 56.010000 -15,028.84 19,881.60 4,852.76

KR3F19020002 KR3F19020002: S&P 500 INDEX S 110122108 20180216S000490 304.. -6,059.000 BRISTOL-MYERS SQUIBB CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 68.910000 -259,082.36 417,484.73 158,402.37

KR3F19020002 KR3F19020002: S&P 500 INDEX S 110122108 20180320S004580 -31.000 BRISTOL-MYERS SQUIBB CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 66.380000 -1,325.56 2,057.58 732.02

KR3F19020002 KR3F19020002: S&P 500 INDEX S 115637209 20180216S003100 304.. -725.000 BROWN-FORMAN CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 68.620000 -22,327.88 49,744.62 27,416.74

KR3F19020002 KR3F19020002: S&P 500 INDEX S 124857202 20180216S001960 304.. -1,342.000 CBS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 57.090000 -47,337.50 76,607.26 29,269.76

KR3F19020002 KR3F19020002: S&P 500 INDEX S 124857202 20180320S003680 -385.000 CBS CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 50.910000 -13,580.43 19,598.42 6,017.99

KR3F19020002 KR3F19020002: S&P 500 INDEX S 12503M108 20180216S003950 304.. -420.000 CBOE GLOBAL MARKETS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 116.840000 -37,655.10 49,067.98 11,412.88

KR3F19020002 KR3F19020002: S&P 500 INDEX S 12503M108 20180320S004980 -13.000 CBOE GLOBAL MARKETS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 118.600000 -1,165.52 1,541.64 376.12

KR3F19020002 KR3F19020002: S&P 500 INDEX S 12504L109 20180216S002380 304.. -1,118.000 CBRE GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 44.920000 -33,492.03 50,215.62 16,723.59

KR3F19020002 KR3F19020002: S&P 500 INDEX S 125269100 20180216S002860 304.. -863.000 CF INDUSTRIES HOLDINGS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 40.780000 -29,061.96 35,189.68 6,127.72

KR3F19020002 KR3F19020002: S&P 500 INDEX S 12541W209 20180216S004910 304.. -516.000 CH ROBINSON WORLDWIDE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 92.880000 -29,751.38 47,921.38 18,170.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 125509109 20180216S002790 304.. -913.000 CIGNA CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 191.960000 -60,478.45 175,242.29 114,763.84

KR3F19020002 KR3F19020002: S&P 500 INDEX S 125509109 20180320S004260 -75.000 CIGNA CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 166.930000 -4,968.11 12,518.52 7,550.41

KR3F19020002 KR3F19020002: S&P 500 INDEX S 12572Q105 20180216S002090 304.. -1,260.000 CME GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 164.680000 -116,988.82 207,476.44 90,487.62

KR3F19020002 KR3F19020002: S&P 500 INDEX S 125896100 20180216S002510 304.. -1,044.000 CMS ENERGY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 43.740000 -31,459.69 45,660.08 14,200.39

KR3F19020002 KR3F19020002: S&P 500 INDEX S 126408103 20180216S000890 304.. -3,308.000 CSX CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 55.630000 -59,853.44 184,005.98 124,152.54

KR3F19020002 KR3F19020002: S&P 500 INDEX S 126408103 20180320S004020 -114.000 CSX CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 57.010000 -2,062.66 6,498.49 4,435.83

KR3F19020002 KR3F19020002: S&P 500 INDEX S 12650T104 20180216S003370 304.. -606.000 CSRA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 40.480000 -14,841.22 24,528.47 9,687.25

KR3F19020002 KR3F19020002: S&P 500 INDEX S 126650100 20180216S000790 304.. -3,751.000 CVS HEALTH CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 70.370000 -189,761.10 263,931.97 74,170.87

KR3F19020002 KR3F19020002: S&P 500 INDEX S 12673P105 20180216S002280 304.. -1,162.000 CA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 35.290000 -29,923.39 41,002.95 11,079.56

KR3F19020002 KR3F19020002: S&P 500 INDEX S 12673P105 20180320S004860 -15.000 CA INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 35.410000 -386.27 531.09 144.82

KR3F19020002 KR3F19020002: S&P 500 INDEX S 127097103 20180216S005040 304.. -1,712.000 CABOT OIL & GAS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 23.970000 -31,634.69 41,032.61 9,397.92

KR3F19020002 KR3F19020002: S&P 500 INDEX S 127097103 20180320S004770 -21.000 CABOT OIL & GAS CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 24.670000 -388.04 518.01 129.97

KR3F19020002 KR3F19020002: S&P 500 INDEX S 127387108 20180216S002500 304.. -1,046.000 CADENCE DESIGN SYSTEMS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 39.110000 -45,697.12 40,905.04 -4,792.08

KR3F19020002 KR3F19020002: S&P 500 INDEX S 134429109 20180216S005170 304.. -712.000 CAMPBELL SOUP CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 46.230000 -31,433.62 32,912.52 1,478.90

KR3F19020002 KR3F19020002: S&P 500 INDEX S 14040H105 20180216S001580 304.. -1,794.000 CAPITAL ONE FINANCIAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 98.270000 -103,954.27 176,279.08 72,324.81

KR3F19020002 KR3F19020002: S&P 500 INDEX S 14149Y108 20180216S002260 304.. -1,165.000 CARDINAL HEALTH INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 67.900000 -62,862.90 79,095.74 16,232.84

KR3F19020002 KR3F19020002: S&P 500 INDEX S 143130102 20180216S004980 304.. -675.000 CARMAX INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 64.270000 -18,614.98 43,377.99 24,763.01

KR3F19020002 KR3F19020002: S&P 500 INDEX S 143130102 20180320S004670 -27.000 CARMAX INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 61.520000 -744.60 1,660.88 916.28

KR3F19020002 KR3F19020002: S&P 500 INDEX S 143658300 20180216S004440 304.. -1,510.000 CARNIVAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 69.200000 -57,035.92 104,481.74 47,445.82

KR3F19020002 KR3F19020002: S&P 500 INDEX S 143658300 20180320S005330 -27.000 CARNIVAL CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 68.010000 -1,019.85 1,836.08 816.23

KR3F19020002 KR3F19020002: S&P 500 INDEX S 149123101 20180216S001300 304.. -2,202.000 CATERPILLAR INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 160.250000 -144,433.04 352,835.87 208,402.83

KR3F19020002 KR3F19020002: S&P 500 INDEX S 151020104 20180216S001010 304.. -2,915.000 CELGENE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 96.010000 -165,576.81 279,841.69 114,264.88

KR3F19020002 KR3F19020002: S&P 500 INDEX S 151020104 20180320S003550 -774.000 CELGENE CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 88.570000 -43,964.48 68,546.45 24,581.97

KR3F19020002 KR3F19020002: S&P 500 INDEX S 15135B101 20180216S003270 304.. -638.000 CENTENE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 99.720000 -42,492.41 63,615.12 21,122.71

KR3F19020002 KR3F19020002: S&P 500 INDEX S 15189T107 20180216S001720 304.. -1,596.000 CENTERPOINT ENERGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 26.690000 -30,710.75 42,593.06 11,882.31

KR3F19020002 KR3F19020002: S&P 500 INDEX S 156700106 20180216S000810 304.. -3,601.000 CENTURYLINK INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 18.920000 -99,245.80 68,124.23 -31,121.57

KR3F19020002 KR3F19020002: S&P 500 INDEX S 156782104 20180216S002250 304.. -1,169.000 CERNER CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 64.400000 -45,847.82 75,276.21 29,428.39

KR3F19020002 KR3F19020002: S&P 500 INDEX S 16119P108 20180216S003110 304.. -718.000 CHARTER COMMUNICATIONS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 364.030000 -191,713.71 261,347.90 69,634.19

KR3F19020002 KR3F19020002: S&P 500 INDEX S 16119P108 20180320S003890 -173.000 CHARTER COMMUNICATIONS INC 30622.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 332.870000 -46,192.86 57,580.85 11,387.99

KR3F19020002 KR3F19020002: S&P 500 INDEX S 165167107 20180216S004710 304.. -3,364.000 CHESAPEAKE ENERGY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 2.830000 -50,765.93 9,519.19 -41,246.74

KR3F19020002 KR3F19020002: S&P 500 INDEX S 165167107 20180320S003440 -20,768.000 CHESAPEAKE ENERGY CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 3.010000 -313,408.67 62,505.54 -250,903.13

KR3F19020002 KR3F19020002: S&P 500 INDEX S 166764100 20180216S000460 304.. -7,032.000 CHEVRON CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 112.500000 -500,542.34 791,022.39 290,480.05

KR3F19020002 KR3F19020002: S&P 500 INDEX S 169656105 20180216S004510 304.. -92.000 CHIPOTLE MEXICAN GRILL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 287.000000 -27,008.68 26,401.41 -607.27

Transaction Detail

S&P 500 INDEX - KR3F19020002 Period :  1/1/2018 to 3/31/2018
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 169656105 20180320S005180 -5.000 CHIPOTLE MEXICAN GRILL INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 316.750000 -1,467.86 1,583.59 115.73

KR3F19020002 KR3F19020002: S&P 500 INDEX S 171340102 20180216S002740 304.. -925.000 CHURCH & DWIGHT CO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 49.570000 -37,060.98 45,847.75 8,786.77

KR3F19020002 KR3F19020002: S&P 500 INDEX S 171340102 20180320S003990 -127.000 CHURCH & DWIGHT CO INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 50.250000 -5,088.37 6,381.12 1,292.75

KR3F19020002 KR3F19020002: S&P 500 INDEX S 171798101 20180216S004090 304.. -353.000 CIMAREX ENERGY CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 98.260000 -44,442.44 34,682.37 -9,760.07

KR3F19020002 KR3F19020002: S&P 500 INDEX S 172062101 20180216S003560 304.. -553.000 CINCINNATI FINANCIAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 75.960000 -23,085.99 42,001.75 18,915.76

KR3F19020002 KR3F19020002: S&P 500 INDEX S 17275R102 20180216S000270 304.. -18,302.000 CISCO SYSTEMS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 43.970000 -354,862.41 804,659.99 449,797.58

KR3F19020002 KR3F19020002: S&P 500 INDEX S 17275R102 20180320S003450 -2,696.000 CISCO SYSTEMS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 44.430000 -52,273.47 119,771.53 67,498.06

KR3F19020002 KR3F19020002: S&P 500 INDEX S 172908105 20180216S004170 304.. -319.000 CINTAS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 167.350000 -18,608.02 53,379.41 34,771.39

KR3F19020002 KR3F19020002: S&P 500 INDEX S 172967424 20180216S000390 304.. -9,788.000 CITIGROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 76.800000 -690,186.72 751,644.65 61,457.93

KR3F19020002 KR3F19020002: S&P 500 INDEX S 172967424 20180320S003480 -1,591.000 CITIGROUP INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 73.120000 -112,187.07 116,322.50 4,135.43

KR3F19020002 KR3F19020002: S&P 500 INDEX S 174610105 20180216S001520 304.. -1,822.000 CITIZENS FINANCIAL GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 45.730000 -38,743.99 83,311.88 44,567.89

KR3F19020002 KR3F19020002: S&P 500 INDEX S 174610105 20180320S004180 -88.000 CITIZENS FINANCIAL GROUP INC
30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 45.190000 -1,871.28 3,976.32 2,105.04

KR3F19020002 KR3F19020002: S&P 500 INDEX S 177376100 20180216S003660 304.. -530.000 CITRIX SYSTEMS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 91.120000 -24,320.20 48,288.86 23,968.66

KR3F19020002 KR3F19020002: S&P 500 INDEX S 177376100 20180320S003740 -310.000 CITRIX SYSTEMS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 94.330000 -14,225.02 29,239.43 15,014.41

KR3F19020002 KR3F19020002: S&P 500 INDEX S 189054109 20180216S003780 304.. -477.000 CLOROX CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 130.630000 -41,084.32 62,304.40 21,220.08

KR3F19020002 KR3F19020002: S&P 500 INDEX S 191216100 20180216S000340 304.. -14,196.000 COCA-COLA CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 45.530000 -453,352.78 646,280.46 192,927.68

KR3F19020002 KR3F19020002: S&P 500 INDEX S 192446102 20180216S001310 304.. -2,183.000 COGNIZANT TECHNOLOGY SOLUTIONS UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 81.490000 -86,368.17 177,875.22 91,507.05

KR3F19020002 KR3F19020002: S&P 500 INDEX S 192446102 20180320S004890 -15.000 COGNIZANT TECHNOLOGY SOLUTIONS
3.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 84.030000 -593.46 1,260.33 666.87

KR3F19020002 KR3F19020002: S&P 500 INDEX S 194162103 20180216S000910 304.. -3,251.000 COLGATE-PALMOLIVE CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 70.990000 -170,471.28 230,765.84 60,294.56

KR3F19020002 KR3F19020002: S&P 500 INDEX S 194162103 20180320S004600 -30.000 COLGATE-PALMOLIVE CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 70.220000 -1,573.10 2,106.39 533.29

KR3F19020002 KR3F19020002: S&P 500 INDEX S 20030N101 20180216S000290 304.. -17,268.000 COMCAST CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 40.000000 -307,458.13 690,652.24 383,194.11

KR3F19020002 KR3F19020002: S&P 500 INDEX S 20030N101 20180320S003620 -490.000 COMCAST CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 35.360000 -8,724.49 17,324.69 8,600.20

KR3F19020002 KR3F19020002: S&P 500 INDEX S 200340107 20180216S003260 304.. -644.000 COMERICA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 96.980000 -29,131.12 62,448.99 33,317.87

KR3F19020002 KR3F19020002: S&P 500 INDEX S 200340107 20180320S004820 -19.000 COMERICA INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 98.710000 -859.46 1,875.30 1,015.84

KR3F19020002 KR3F19020002: S&P 500 INDEX S 205887102 20180216S001800 304.. -1,512.000 CONAGRA BRANDS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 36.190000 -34,370.29 54,713.91 20,343.62

KR3F19020002 KR3F19020002: S&P 500 INDEX S 205887102 20180320S003900 -164.000 CONAGRA BRANDS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 36.560000 -3,727.99 5,995.25 2,267.26

KR3F19020002 KR3F19020002: S&P 500 INDEX S 20605P101 20180216S003570 304.. -550.000 CONCHO RESOURCES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 145.590000 -54,198.10 80,066.64 25,868.54

KR3F19020002 KR3F19020002: S&P 500 INDEX S 20825C104 20180216S000680 304.. -4,426.000 CONOCOPHILLIPS UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 54.410000 -182,637.28 240,795.03 58,157.75

KR3F19020002 KR3F19020002: S&P 500 INDEX S 20825C104 20180320S003670 -433.000 CONOCOPHILLIPS 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 54.100000 -17,867.59 23,422.99 5,555.40

KR3F19020002 KR3F19020002: S&P 500 INDEX S 209115104 20180216S002310 304.. -1,148.000 CONSOLIDATED EDISON INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 76.840000 -63,749.40 88,203.66 24,454.26

KR3F19020002 KR3F19020002: S&P 500 INDEX S 21036P108 20180216S003290 304.. -638.000 CONSTELLATION BRANDS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 216.690000 -46,095.38 138,234.65 92,139.27

KR3F19020002 KR3F19020002: S&P 500 INDEX S 21036P108 20180320S004950 -14.000 CONSTELLATION BRANDS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 226.840000 -1,011.50 3,175.44 2,163.94

KR3F19020002 KR3F19020002: S&P 500 INDEX S 216648402 20180216S004370 304.. -181.000 COOPER COS INC/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 232.900000 -32,415.20 42,150.76 9,735.56

KR3F19020002 KR3F19020002: S&P 500 INDEX S 219350105 20180216S000930 304.. -3,217.000 CORNING INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 29.450000 -54,506.04 94,731.35 40,225.31

KR3F19020002 KR3F19020002: S&P 500 INDEX S 22160K105 20180216S001700 304.. -1,618.000 COSTCO WHOLESALE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 191.450000 -136,255.29 309,735.71 173,480.42

KR3F19020002 KR3F19020002: S&P 500 INDEX S 222070203 20180216S005100 304.. -1,749.000 COTY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 21.420000 -40,803.50 37,459.90 -3,343.60

KR3F19020002 KR3F19020002: S&P 500 INDEX S 22822V101 20180216S001830 304.. -1,504.000 CROWN CASTLE INTERNATIONAL COR UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 107.530000 -108,425.17 161,709.25 53,284.08

KR3F19020002 KR3F19020002: S&P 500 INDEX S 231021106 20180216S003450 304.. -577.000 CUMMINS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 164.930000 -40,480.04 95,155.27 54,675.23

KR3F19020002 KR3F19020002: S&P 500 INDEX S 231021106 20180320S005320 -1.000 CUMMINS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 160.260000 -70.16 160.24 90.08

KR3F19020002 KR3F19020002: S&P 500 INDEX S 23331A109 20180216S002080 304.. -1,263.000 DR HORTON INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 45.170000 -25,035.85 57,044.11 32,008.26

KR3F19020002 KR3F19020002: S&P 500 INDEX S 233331107 20180216S003190 304.. -664.000 DTE ENERGY CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 102.730000 -39,449.08 68,206.02 28,756.94

KR3F19020002 KR3F19020002: S&P 500 INDEX S 23355L106 20180216S002470 304.. -1,056.000 DXC TECHNOLOGY CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 100.840000 -59,391.19 106,476.59 47,085.40

KR3F19020002 KR3F19020002: S&P 500 INDEX S 235851102 20180216S001260 304.. -2,266.000 DANAHER CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 97.340000 -95,053.45 220,550.80 125,497.35

KR3F19020002 KR3F19020002: S&P 500 INDEX S 237194105 20180216S003860 304.. -458.000 DARDEN RESTAURANTS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 97.400000 -19,026.04 44,604.81 25,578.77

KR3F19020002 KR3F19020002: S&P 500 INDEX S 23918K108 20180216S003530 304.. -560.000 DAVITA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 73.810000 -29,989.17 41,329.54 11,340.37

KR3F19020002 KR3F19020002: S&P 500 INDEX S 23918K108 20180320S004000 -127.000 DAVITA INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 68.460000 -6,801.12 8,693.56 1,892.44

KR3F19020002 KR3F19020002: S&P 500 INDEX S 244199105 20180216S002210 304.. -1,184.000 DEERE & CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 165.930000 -82,402.73 196,441.85 114,039.12

Transaction Detail

S&P 500 INDEX - KR3F19020002 Period :  1/1/2018 to 3/31/2018
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 247361702 20180216S001190 304.. -2,428.000 DELTA AIR LINES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 53.000000 -73,555.10 128,671.37 55,116.27

KR3F19020002 KR3F19020002: S&P 500 INDEX S 247361702 20180320S004090 -102.000 DELTA AIR LINES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 56.160000 -3,090.04 5,727.75 2,637.71

KR3F19020002 KR3F19020002: S&P 500 INDEX S 24906P109 20180216S002890 304.. -851.000 DENTSPLY SIRONA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 57.910000 -43,373.45 49,276.57 5,903.12

KR3F19020002 KR3F19020002: S&P 500 INDEX S 25179M103 20180216S001440 304.. -1,946.000 DEVON ENERGY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 34.630000 -64,488.53 67,383.37 2,894.84

KR3F19020002 KR3F19020002: S&P 500 INDEX S 253868103 20180216S003040 304.. -761.000 DIGITAL REALTY TRUST INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 102.310000 -79,418.68 77,850.27 -1,568.41

KR3F19020002 KR3F19020002: S&P 500 INDEX S 254687106 20180216S000540 304.. -5,591.000 WALT DISNEY CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 105.310000 -306,367.26 588,730.44 282,363.18

KR3F19020002 KR3F19020002: S&P 500 INDEX S 254687106 20180320S004120 -94.000 WALT DISNEY CO/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 101.610000 -5,150.87 9,550.39 4,399.52

KR3F19020002 KR3F19020002: S&P 500 INDEX S 254709108 20180216S001940 304.. -1,345.000 DISCOVER FINANCIAL SERVICES UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 78.350000 -39,671.95 105,370.41 65,698.46

KR3F19020002 KR3F19020002: S&P 500 INDEX S 254709108 20180320S003870 -183.000 DISCOVER FINANCIAL SERVICES
30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 76.260000 -5,397.75 13,954.20 8,556.45

KR3F19020002 KR3F19020002: S&P 500 INDEX S 25470F104 20180216S004650 304.. -570.000 DISCOVERY COMMUNICATIONS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 23.990000 -14,199.02 13,672.95 -526.07

KR3F19020002 KR3F19020002: S&P 500 INDEX S 25470F302 20180216S003050 304.. -752.000 DISCOVERY COMMUNICATIONS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 22.740000 -19,704.54 17,098.80 -2,605.74

KR3F19020002 KR3F19020002: S&P 500 INDEX S 25470M109 20180216S002900 304.. -844.000 DISH NETWORK CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 45.620000 -53,338.20 38,499.50 -14,838.70

KR3F19020002 KR3F19020002: S&P 500 INDEX S 256677105 20180216S002630 304.. -964.000 DOLLAR GENERAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 98.310000 -55,512.60 94,761.54 39,248.94

KR3F19020002 KR3F19020002: S&P 500 INDEX S 256677105 20180320S004400 -48.000 DOLLAR GENERAL CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 94.130000 -2,764.11 4,517.79 1,753.68

KR3F19020002 KR3F19020002: S&P 500 INDEX S 256746108 20180216S002840 304.. -878.000 DOLLAR TREE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 108.200000 -51,248.83 94,990.28 43,741.45

KR3F19020002 KR3F19020002: S&P 500 INDEX S 25746U109 20180216S001200 304.. -2,382.000 DOMINION ENERGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 75.310000 -119,992.08 179,370.82 59,378.74

KR3F19020002 KR3F19020002: S&P 500 INDEX S 260003108 20180216S003460 304.. -576.000 DOVER CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 101.460000 -26,431.72 58,435.23 32,003.51

KR3F19020002 KR3F19020002: S&P 500 INDEX S 260003108 20180320S004680 -26.000 DOVER CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 100.480000 -1,193.10 2,612.21 1,419.11

KR3F19020002 KR3F19020002: S&P 500 INDEX S 26078J100 20180216S000420 304.. -8,663.000 DOWDUPONT INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 71.660000 -338,095.80 620,729.67 282,633.87

KR3F19020002 KR3F19020002: S&P 500 INDEX S 26138E109 20180216S003160 304.. -669.000 DR PEPPER SNAPPLE GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 115.150000 -37,481.84 77,027.79 39,545.95

KR3F19020002 KR3F19020002: S&P 500 INDEX S 26138E109 20180320S005010 -11.000 DR PEPPER SNAPPLE GROUP INC
306229.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 118.050000 -616.29 1,298.42 682.13

KR3F19020002 KR3F19020002: S&P 500 INDEX S 264411505 20180216S002010 304.. -1,319.000 DUKE REALTY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 25.610000 -39,031.16 33,776.27 -5,254.89

KR3F19020002 KR3F19020002: S&P 500 INDEX S 26441C204 20180216S001140 304.. -2,591.000 DUKE ENERGY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 76.100000 -162,464.11 197,155.75 34,691.64

KR3F19020002 KR3F19020002: S&P 500 INDEX S 26875P101 20180216S001340 304.. -2,141.000 EOG RESOURCES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 107.200000 -120,695.75 229,492.68 108,796.93

KR3F19020002 KR3F19020002: S&P 500 INDEX S 26884L109 20180216S002800 304.. -907.000 EQT CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 52.970000 -48,573.57 48,039.08 -534.49

KR3F19020002 KR3F19020002: S&P 500 INDEX S 269246401 20180216S002560 304.. -1,003.000 E*TRADE FINANCIAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 51.490000 -18,838.46 51,639.40 32,800.94

KR3F19020002 KR3F19020002: S&P 500 INDEX S 269246401 20180320S004160 -89.000 E*TRADE FINANCIAL CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 56.980000 -1,671.61 5,070.72 3,399.11

KR3F19020002 KR3F19020002: S&P 500 INDEX S 277432100 20180216S003640 304.. -532.000 EASTMAN CHEMICAL CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 99.850000 -24,496.72 53,114.99 28,618.27

KR3F19020002 KR3F19020002: S&P 500 INDEX S 277432100 20180320S004990 -12.000 EASTMAN CHEMICAL CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 106.720000 -552.56 1,280.51 727.95

KR3F19020002 KR3F19020002: S&P 500 INDEX S 278642103 20180216S000820 304.. -3,597.000 EBAY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 43.160000 -57,575.09 155,231.29 97,656.20

KR3F19020002 KR3F19020002: S&P 500 INDEX S 278642103 20180320S003590 -654.000 EBAY INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 42.080000 -10,468.20 27,517.62 17,049.42

KR3F19020002 KR3F19020002: S&P 500 INDEX S 278865100 20180216S002640 304.. -962.000 ECOLAB INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 131.220000 -72,365.63 126,221.25 53,855.62

KR3F19020002 KR3F19020002: S&P 500 INDEX S 281020107 20180216S002170 304.. -1,206.000 EDISON INTERNATIONAL UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 60.040000 -59,180.11 72,401.13 13,221.02

KR3F19020002 KR3F19020002: S&P 500 INDEX S 28176E108 20180216S003000 304.. -784.000 EDWARDS LIFESCIENCES CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 134.270000 -37,957.28 105,257.34 67,300.06

KR3F19020002 KR3F19020002: S&P 500 INDEX S 28176E108 20180320S004640 -28.000 EDWARDS LIFESCIENCES CORP
30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 139.690000 -1,355.62 3,910.93 2,555.31

KR3F19020002 KR3F19020002: S&P 500 INDEX S 285512109 20180216S002340 304.. -1,140.000 ELECTRONIC ARTS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 126.430000 -41,906.17 144,116.06 102,209.89

KR3F19020002 KR3F19020002: S&P 500 INDEX S 285512109 20180320S004870 -15.000 ELECTRONIC ARTS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 125.770000 -551.40 1,886.36 1,334.96

KR3F19020002 KR3F19020002: S&P 500 INDEX S 291011104 20180216S001210 304.. -2,376.000 EMERSON ELECTRIC CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 71.380000 -99,595.10 169,582.24 69,987.14

KR3F19020002 KR3F19020002: S&P 500 INDEX S 291011104 20180320S003940 -136.000 EMERSON ELECTRIC CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 71.120000 -5,700.73 9,671.36 3,970.63

KR3F19020002 KR3F19020002: S&P 500 INDEX S 29364G103 20180216S003170 304.. -667.000 ENTERGY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 76.240000 -46,915.51 50,847.09 3,931.58

KR3F19020002 KR3F19020002: S&P 500 INDEX S 29414D100 20180216S004630 304.. -448.000 ENVISION HEALTHCARE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 38.070000 -29,000.77 17,053.68 -11,947.09

KR3F19020002 KR3F19020002: S&P 500 INDEX S 294429105 20180216S003900 304.. -445.000 EQUIFAX INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 117.050000 -25,863.61 52,082.13 26,218.52

KR3F19020002 KR3F19020002: S&P 500 INDEX S 29444U700 20180216S004250 304.. -290.000 EQUINIX INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 405.290000 -81,289.85 117,522.56 36,232.71

KR3F19020002 KR3F19020002: S&P 500 INDEX S 29476L107 20180216S001930 304.. -1,360.000 EQUITY RESIDENTIAL UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 57.900000 -88,636.24 78,736.27 -9,899.97

KR3F19020002 KR3F19020002: S&P 500 INDEX S 297178105 20180216S004310 304.. -245.000 ESSEX PROPERTY TRUST INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 228.920000 -47,407.34 56,079.89 8,672.55

KR3F19020002 KR3F19020002: S&P 500 INDEX S 30040W108 20180216S002240 304.. -1,173.000 EVERSOURCE ENERGY UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 58.470000 -44,945.39 68,578.58 23,633.19
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 30161N101 20180216S000850 304.. -3,555.000 EXELON CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 37.600000 -126,220.54 133,654.88 7,434.34

KR3F19020002 KR3F19020002: S&P 500 INDEX S 30212P303 20180216S004930 304.. -455.000 EXPEDIA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 102.000000 -34,022.10 46,405.44 12,383.34

KR3F19020002 KR3F19020002: S&P 500 INDEX S 30212P303 20180320S005080 -9.000 EXPEDIA INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 111.050000 -672.96 999.35 326.39

KR3F19020002 KR3F19020002: S&P 500 INDEX S 302130109 20180216S003220 304.. -658.000 EXPEDITORS INTERNATIONAL OF WA UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 63.920000 -21,041.09 42,055.23 21,014.14

KR3F19020002 KR3F19020002: S&P 500 INDEX S 302130109 20180320S004790 -19.000 EXPEDITORS INTERNATIONAL OF WA
306.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 64.410000 -607.57 1,223.67 616.10

KR3F19020002 KR3F19020002: S&P 500 INDEX S 30219G108 20180216S001350 304.. -2,097.000 EXPRESS SCRIPTS HOLDING CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 74.510000 -106,887.12 156,232.14 49,345.02

KR3F19020002 KR3F19020002: S&P 500 INDEX S 30219G108 20180320S004710 -24.000 EXPRESS SCRIPTS HOLDING CO
30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 73.530000 -1,223.31 1,764.54 541.23

KR3F19020002 KR3F19020002: S&P 500 INDEX S 30225T102 20180216S003830 304.. -466.000 EXTRA SPACE STORAGE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 82.370000 -39,483.70 38,380.65 -1,103.05

KR3F19020002 KR3F19020002: S&P 500 INDEX S 30231G102 20180216S000310 304.. -15,687.000 EXXON MOBIL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 76.180000 -980,402.27 1,194,918.42 214,516.15

KR3F19020002 KR3F19020002: S&P 500 INDEX S 302445101 20180216S003710 304.. -513.000 FLIR SYSTEMS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 49.250000 -15,767.96 25,262.77 9,494.81

KR3F19020002 KR3F19020002: S&P 500 INDEX S 302491303 20180216S003740 304.. -498.000 FMC CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 85.040000 -19,020.72 42,345.76 23,325.04

KR3F19020002 KR3F19020002: S&P 500 INDEX S 30303M102 20180216S000410 304.. -8,828.000 FACEBOOK INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 178.990000 -691,286.91 1,579,968.70 888,681.79

KR3F19020002 KR3F19020002: S&P 500 INDEX S 311900104 20180216S004840 304.. -1,064.000 FASTENAL CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 55.520000 -33,593.09 59,067.48 25,474.39

KR3F19020002 KR3F19020002: S&P 500 INDEX S 313747206 20180216S004290 304.. -269.000 FEDERAL REALTY INVESTMENT TRUS UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 111.880000 -40,193.89 30,092.76 -10,101.13

KR3F19020002 KR3F19020002: S&P 500 INDEX S 31428X106 20180216S002780 304.. -913.000 FEDEX CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 244.000000 -84,698.94 222,750.14 138,051.20

KR3F19020002 KR3F19020002: S&P 500 INDEX S 315616102 20180216S004340 304.. -231.000 F5 NETWORKS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 144.840000 -24,821.97 33,454.75 8,632.78

KR3F19020002 KR3F19020002: S&P 500 INDEX S 315616102 20180320S004910 -15.000 F5 NETWORKS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 147.110000 -1,611.82 2,206.42 594.60

KR3F19020002 KR3F19020002: S&P 500 INDEX S 31620M106 20180216S002120 304.. -1,236.000 FIDELITY NATIONAL INFORMATION UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 96.540000 -57,877.68 119,311.73 61,434.05

KR3F19020002 KR3F19020002: S&P 500 INDEX S 31620M106 20180320S004390 -48.000 FIDELITY NATIONAL INFORMATION
30622.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 100.340000 -2,247.68 4,815.84 2,568.16

KR3F19020002 KR3F19020002: S&P 500 INDEX S 316773100 20180216S001130 304.. -2,612.000 FIFTH THIRD BANCORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 33.110000 -38,832.60 86,474.83 47,642.23

KR3F19020002 KR3F19020002: S&P 500 INDEX S 316773100 20180320S003800 -243.000 FIFTH THIRD BANCORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 33.810000 -3,612.68 8,215.02 4,602.34

KR3F19020002 KR3F19020002: S&P 500 INDEX S 337738108 20180216S003030 304.. -771.000 FISERV INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 140.500000 -33,890.10 108,314.87 74,424.77

KR3F19020002 KR3F19020002: S&P 500 INDEX S 337738108 20180320S004290 -66.000 FISERV INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 73.710000 -1,450.55 4,864.38 3,413.83

KR3F19020002 KR3F19020002: S&P 500 INDEX S 337932107 20180216S004870 304.. -1,610.000 FIRSTENERGY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 32.930000 -56,013.19 53,012.09 -3,001.10

KR3F19020002 KR3F19020002: S&P 500 INDEX S 343412102 20180216S003700 304.. -518.000 FLUOR CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 57.680000 -29,145.59 29,875.30 729.71

KR3F19020002 KR3F19020002: S&P 500 INDEX S 34354P105 20180216S004620 304.. -483.000 FLOWSERVE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 42.750000 -18,419.22 20,646.22 2,227.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 344849104 20180216S004560 304.. -459.000 FOOT LOCKER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 49.240000 -28,364.01 22,598.93 -5,765.08

KR3F19020002 KR3F19020002: S&P 500 INDEX S 344849104 20180320S004360 -59.000 FOOT LOCKER INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 44.000000 -3,645.92 2,595.75 -1,050.17

KR3F19020002 KR3F19020002: S&P 500 INDEX S 345370860 20180216S000330 304.. -14,444.000 FORD MOTOR CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 10.770000 -142,003.56 155,546.61 13,543.05

KR3F19020002 KR3F19020002: S&P 500 INDEX S 34959J108 20180216S002360 304.. -1,132.000 FORTIVE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 75.080000 -31,801.12 84,982.22 53,181.10

KR3F19020002 KR3F19020002: S&P 500 INDEX S 34964C106 20180216S003500 304.. -570.000 FORTUNE BRANDS HOME & SECURITY UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 62.690000 -36,107.58 35,729.79 -377.79

KR3F19020002 KR3F19020002: S&P 500 INDEX S 34964C106 20180320S004450 -41.000 FORTUNE BRANDS HOME & SECURITY
30.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 61.020000 -2,597.21 2,501.57 -95.64

KR3F19020002 KR3F19020002: S&P 500 INDEX S 354613101 20180216S002150 304.. -1,210.000 FRANKLIN RESOURCES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 38.860000 -41,855.44 47,015.98 5,160.54

KR3F19020002 KR3F19020002: S&P 500 INDEX S 354613101 20180320S004830 -17.000 FRANKLIN RESOURCES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 38.370000 -588.05 652.22 64.17

KR3F19020002 KR3F19020002: S&P 500 INDEX S 35671D857 20180216S000640 304.. -4,984.000 FREEPORT-MCMORAN INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 19.040000 -97,036.46 94,886.04 -2,150.42

KR3F19020002 KR3F19020002: S&P 500 INDEX S 36174X101 20180216S001230 304.. -2,312.000 GGP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 22.020000 -56,682.20 50,905.24 -5,776.96

KR3F19020002 KR3F19020002: S&P 500 INDEX S 363576109 20180216S003150 304.. -669.000 ARTHUR J GALLAGHER & CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 68.880000 -31,523.01 46,076.19 14,553.18

KR3F19020002 KR3F19020002: S&P 500 INDEX S 364760108 20180216S004490 304.. -806.000 GAP INC/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 33.260000 -18,590.13 26,804.93 8,214.80

KR3F19020002 KR3F19020002: S&P 500 INDEX S 366651107 20180216S004130 304.. -335.000 GARTNER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 117.620000 -36,551.27 39,398.82 2,847.55

KR3F19020002 KR3F19020002: S&P 500 INDEX S 369550108 20180216S002530 304.. -1,028.000 GENERAL DYNAMICS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 225.600000 -91,620.80 231,894.05 140,273.25

KR3F19020002 KR3F19020002: S&P 500 INDEX S 369550108 20180320S004720 -24.000 GENERAL DYNAMICS CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 224.410000 -2,139.01 5,385.31 3,246.30

KR3F19020002 KR3F19020002: S&P 500 INDEX S 369604103 20180216S000220 304.. -32,105.000 GENERAL ELECTRIC CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 14.850000 -868,031.73 476,712.47 -391,319.26

KR3F19020002 KR3F19020002: S&P 500 INDEX S 370334104 20180216S004760 304.. -2,104.000 GENERAL MILLS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 56.450000 -94,708.62 118,759.14 24,050.52

KR3F19020002 KR3F19020002: S&P 500 INDEX S 37045V100 20180216S000670 304.. -4,732.000 GENERAL MOTORS CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 41.870000 -161,726.98 198,109.40 36,382.42

KR3F19020002 KR3F19020002: S&P 500 INDEX S 37045V100 20180320S003750 -309.000 GENERAL MOTORS CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 37.170000 -10,560.79 11,484.40 923.61

KR3F19020002 KR3F19020002: S&P 500 INDEX S 372460105 20180216S003600 304.. -543.000 GENUINE PARTS CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 100.490000 -30,273.03 54,560.71 24,287.68

Transaction Detail

S&P 500 INDEX - KR3F19020002 Period :  1/1/2018 to 3/31/2018
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 375558103 20180216S000660 304.. -4,836.000 GILEAD SCIENCES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 81.450000 -188,081.12 393,853.56 205,772.44

KR3F19020002 KR3F19020002: S&P 500 INDEX S 37940X102 20180216S003420 304.. -589.000 GLOBAL PAYMENTS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 112.690000 -43,726.23 66,367.89 22,641.66

KR3F19020002 KR3F19020002: S&P 500 INDEX S 38141G104 20180216S002060 304.. -1,299.000 GOLDMAN SACHS GROUP INC/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 266.630000 -164,137.37 346,318.38 182,181.01

KR3F19020002 KR3F19020002: S&P 500 INDEX S 382550101 20180216S004480 304.. -912.000 GOODYEAR TIRE & RUBBER CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 30.000000 -17,383.21 27,357.31 9,974.10

KR3F19020002 KR3F19020002: S&P 500 INDEX S 382550101 20180320S003980 -128.000 GOODYEAR TIRE & RUBBER CO/THE
3062.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 28.150000 -2,439.75 3,602.84 1,163.09

KR3F19020002 KR3F19020002: S&P 500 INDEX S 384802104 20180216S004890 304.. -192.000 WW GRAINGER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 269.450000 -27,627.71 51,729.32 24,101.61

KR3F19020002 KR3F19020002: S&P 500 INDEX S 384802104 20180320S004840 -16.000 WW GRAINGER INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 287.980000 -2,302.31 4,607.22 2,304.91

KR3F19020002 KR3F19020002: S&P 500 INDEX S 40412C101 20180216S002490 304.. -1,049.000 HCA HEALTHCARE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 100.720000 -76,095.34 105,644.91 29,549.57

KR3F19020002 KR3F19020002: S&P 500 INDEX S 40412C101 20180320S004320 -65.000 HCA HEALTHCARE INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 102.750000 -4,715.15 6,678.09 1,962.94

KR3F19020002 KR3F19020002: S&P 500 INDEX S 40414L109 20180216S005080 304.. -1,737.000 HCP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 22.380000 -61,982.02 38,870.24 -23,111.78

KR3F19020002 KR3F19020002: S&P 500 INDEX S 40434L105 20180216S000480 304.. -6,183.000 HP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 21.400000 -62,843.37 132,303.22 69,459.85

KR3F19020002 KR3F19020002: S&P 500 INDEX S 40434L105 20180320S003580 -686.000 HP INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 23.250000 -6,972.43 15,947.93 8,975.50

KR3F19020002 KR3F19020002: S&P 500 INDEX S 406216101 20180216S000920 304.. -3,230.000 HALLIBURTON CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 46.760000 -88,807.06 151,019.98 62,212.92

KR3F19020002 KR3F19020002: S&P 500 INDEX S 410345102 20180216S004470 304.. -1,350.000 HANESBRANDS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 20.410000 -43,664.40 27,550.79 -16,113.61

KR3F19020002 KR3F19020002: S&P 500 INDEX S 410345102 20180320S004200 -85.000 HANESBRANDS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 19.400000 -2,749.24 1,648.84 -1,100.40

KR3F19020002 KR3F19020002: S&P 500 INDEX S 412822108 20180216S003340 304.. -623.000 HARLEY-DAVIDSON INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 47.630000 -29,327.34 29,670.57 343.23

KR3F19020002 KR3F19020002: S&P 500 INDEX S 413875105 20180216S003910 304.. -442.000 HARRIS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 155.790000 -27,461.08 68,852.42 41,391.34

KR3F19020002 KR3F19020002: S&P 500 INDEX S 413875105 20180320S005160 -6.000 HARRIS CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 156.950000 -372.77 941.60 568.83

KR3F19020002 KR3F19020002: S&P 500 INDEX S 416515104 20180216S001990 304.. -1,320.000 HARTFORD FINANCIAL SERVICES GR UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 54.280000 -46,484.77 71,642.57 25,157.80

KR3F19020002 KR3F19020002: S&P 500 INDEX S 418056107 20180216S003960 304.. -420.000 HASBRO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 97.230000 -22,290.77 40,832.59 18,541.82

KR3F19020002 KR3F19020002: S&P 500 INDEX S 418056107 20180320S005240 -3.000 HASBRO INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 86.520000 -159.22 259.53 100.31

KR3F19020002 KR3F19020002: S&P 500 INDEX S 423452101 20180216S004520 304.. -402.000 HELMERICH & PAYNE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 65.280000 -18,203.16 26,239.98 8,036.82

KR3F19020002 KR3F19020002: S&P 500 INDEX S 427866108 20180216S003690 304.. -522.000 HERSHEY CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 100.400000 -36,025.75 52,403.65 16,377.90

KR3F19020002 KR3F19020002: S&P 500 INDEX S 42809H107 20180216S004950 304.. -1,000.000 HESS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 45.120000 -45,709.74 45,115.57 -594.17

KR3F19020002 KR3F19020002: S&P 500 INDEX S 42809H107 20180320S004420 -42.000 HESS CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 47.350000 -1,919.81 1,988.50 68.69

KR3F19020002 KR3F19020002: S&P 500 INDEX S 42824C109 20180216S000500 304.. -5,905.000 HEWLETT PACKARD ENTERPRISE CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 16.300000 -40,494.55 96,242.05 55,747.50

KR3F19020002 KR3F19020002: S&P 500 INDEX S 42824C109 20180320S003600 -579.000 HEWLETT PACKARD ENTERPRISE CO
306.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 18.790000 -3,970.59 10,878.33 6,907.74

KR3F19020002 KR3F19020002: S&P 500 INDEX S 43300A203 20180216S003070 304.. -748.000 HILTON WORLDWIDE HOLDINGS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 84.460000 -49,680.29 63,169.88 13,489.59

KR3F19020002 KR3F19020002: S&P 500 INDEX S 436440101 20180216S005060 304.. -1,020.000 HOLOGIC INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 39.120000 -38,531.86 39,898.48 1,366.62

KR3F19020002 KR3F19020002: S&P 500 INDEX S 437076102 20180216S000700 304.. -4,324.000 HOME DEPOT INC/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 185.070000 -279,560.52 800,164.17 520,603.65

KR3F19020002 KR3F19020002: S&P 500 INDEX S 438516106 20180216S001050 304.. -2,821.000 HONEYWELL INTERNATIONAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 153.090000 -170,947.62 431,824.52 260,876.90

KR3F19020002 KR3F19020002: S&P 500 INDEX S 438516106 20180320S003860 -195.000 HONEYWELL INTERNATIONAL INC
306229.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 150.840000 -11,816.66 29,410.91 17,594.25

KR3F19020002 KR3F19020002: S&P 500 INDEX S 440452100 20180216S005150 304.. -997.000 HORMEL FOODS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 33.770000 -26,589.15 33,665.38 7,076.23

KR3F19020002 KR3F19020002: S&P 500 INDEX S 44107P104 20180216S001090 304.. -2,739.000 HOST HOTELS & RESORTS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 19.590000 -43,018.45 53,651.75 10,633.30

KR3F19020002 KR3F19020002: S&P 500 INDEX S 44107P104 20180320S004050 -108.000 HOST HOTELS & RESORTS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 18.990000 -1,696.24 2,050.72 354.48

KR3F19020002 KR3F19020002: S&P 500 INDEX S 444859102 20180216S003670 304.. -529.000 HUMANA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 266.880000 -58,686.04 141,165.66 82,479.62

KR3F19020002 KR3F19020002: S&P 500 INDEX S 444859102 20180320S004030 -113.000 HUMANA INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 270.640000 -12,535.96 30,579.32 18,043.36

KR3F19020002 KR3F19020002: S&P 500 INDEX S 445658107 20180216S005090 304.. -316.000 JB HUNT TRANSPORT SERVICES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 120.440000 -25,107.26 38,055.31 12,948.05

KR3F19020002 KR3F19020002: S&P 500 INDEX S 446150104 20180216S000740 304.. -4,001.000 HUNTINGTON BANCSHARES INC/OH UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 15.790000 -32,591.49 63,169.59 30,578.10

KR3F19020002 KR3F19020002: S&P 500 INDEX S 45168D104 20180216S004160 304.. -323.000 IDEXX LABORATORIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 181.130000 -49,011.52 58,499.24 9,487.72

KR3F19020002 KR3F19020002: S&P 500 INDEX S 452308109 20180216S002330 304.. -1,141.000 ILLINOIS TOOL WORKS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 163.070000 -66,107.19 186,044.62 119,937.43

KR3F19020002 KR3F19020002: S&P 500 INDEX S 452308109 20180320S005050 -10.000 ILLINOIS TOOL WORKS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 168.100000 -579.38 1,680.83 1,101.45

KR3F19020002 KR3F19020002: S&P 500 INDEX S 452327109 20180216S003610 304.. -540.000 ILLUMINA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 228.850000 -95,673.40 123,566.87 27,893.47

KR3F19020002 KR3F19020002: S&P 500 INDEX S 45337C102 20180216S003240 304.. -649.000 INCYTE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 85.550000 -95,062.13 55,516.50 -39,545.63

KR3F19020002 KR3F19020002: S&P 500 INDEX S 458140100 20180216S000280 304.. -17,326.000 INTEL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 45.800000 -419,007.40 793,452.95 374,445.55

KR3F19020002 KR3F19020002: S&P 500 INDEX S 45866F104 20180216S001320 304.. -2,165.000 INTERCONTINENTAL EXCHANGE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 72.120000 -81,920.88 156,124.48 74,203.60

Transaction Detail
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 45866F104 20180320S004480 -40.000 INTERCONTINENTAL EXCHANGE INC
3062.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 74.180000 -1,513.55 2,966.91 1,453.36

KR3F19020002 KR3F19020002: S&P 500 INDEX S 459200101 20180216S000950 304.. -3,188.000 INTERNATIONAL BUSINESS MACHINE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 155.870000 -386,175.13 496,864.81 110,689.68

KR3F19020002 KR3F19020002: S&P 500 INDEX S 459200101 20180320S004330 -65.000 INTERNATIONAL BUSINESS MACHINE
306.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 157.520000 -7,873.71 10,237.79 2,364.08

KR3F19020002 KR3F19020002: S&P 500 INDEX S 459506101 20180216S004240 304.. -292.000 INTERNATIONAL FLAVORS & FRAGRA UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 143.580000 -23,574.49 41,921.25 18,346.76

KR3F19020002 KR3F19020002: S&P 500 INDEX S 460146103 20180216S001780 304.. -1,528.000 INTERNATIONAL PAPER CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 58.440000 -59,001.51 89,287.55 30,286.04

KR3F19020002 KR3F19020002: S&P 500 INDEX S 460690100 20180216S001880 304.. -1,439.000 INTERPUBLIC GROUP OF COS INC/T UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 25.120000 -29,980.61 36,144.13 6,163.52

KR3F19020002 KR3F19020002: S&P 500 INDEX S 460690100 20180320S004230 -79.000 INTERPUBLIC GROUP OF COS INC/T
3062.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 23.540000 -1,645.91 1,859.47 213.56

KR3F19020002 KR3F19020002: S&P 500 INDEX S 461202103 20180216S002810 304.. -899.000 INTUIT INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 169.020000 -59,386.90 151,934.06 92,547.16

KR3F19020002 KR3F19020002: S&P 500 INDEX S 46120E602 20180216S003970 304.. -415.000 INTUITIVE SURGICAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 418.560000 -65,560.65 173,685.35 108,124.70

KR3F19020002 KR3F19020002: S&P 500 INDEX S 46266C105 20180216S003630 304.. -539.000 IQVIA HOLDINGS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 101.390000 -51,546.40 54,643.84 3,097.44

KR3F19020002 KR3F19020002: S&P 500 INDEX S 46284V101 20180216S003120 304.. -657.000 IRON MOUNTAIN INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 35.000000 -20,901.79 22,992.74 2,090.95

KR3F19020002 KR3F19020002: S&P 500 INDEX S 46625H100 20180216S000350 304.. -12,845.000 JPMORGAN CHASE & CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 114.680000 -579,977.03 1,472,920.09 892,943.06

KR3F19020002 KR3F19020002: S&P 500 INDEX S 46625H100 20180320S003560 -731.000 JPMORGAN CHASE & CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 114.910000 -33,006.09 83,990.96 50,984.87

KR3F19020002 KR3F19020002: S&P 500 INDEX S 469814107 20180216S003880 304.. -455.000 JACOBS ENGINEERING GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 63.400000 -19,168.62 28,844.17 9,675.55

KR3F19020002 KR3F19020002: S&P 500 INDEX S 478160104 20180216S000380 304.. -9,946.000 JOHNSON & JOHNSON UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 130.880000 -697,461.24 1,301,604.77 604,143.53

KR3F19020002 KR3F19020002: S&P 500 INDEX S 48203R104 20180216S005110 304.. -1,388.000 JUNIPER NETWORKS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 26.900000 -38,003.96 37,333.53 -670.43

KR3F19020002 KR3F19020002: S&P 500 INDEX S 48203R104 20180320S003570 -699.000 JUNIPER NETWORKS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 25.350000 -19,138.88 17,717.91 -1,420.97

KR3F19020002 KR3F19020002: S&P 500 INDEX S 482480100 20180216S003440 304.. -581.000 KLA-TENCOR CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 108.540000 -32,599.07 63,055.55 30,456.48

KR3F19020002 KR3F19020002: S&P 500 INDEX S 485170302 20180216S004020 304.. -384.000 KANSAS CITY SOUTHERN UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 107.280000 -38,659.83 41,191.47 2,531.64

KR3F19020002 KR3F19020002: S&P 500 INDEX S 485170302 20180320S005100 -7.000 KANSAS CITY SOUTHERN 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 107.180000 -704.74 750.18 45.44

KR3F19020002 KR3F19020002: S&P 500 INDEX S 487836108 20180216S004810 304.. -921.000 KELLOGG CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 69.310000 -59,207.53 63,828.24 4,620.71

KR3F19020002 KR3F19020002: S&P 500 INDEX S 493267108 20180216S000750 304.. -3,981.000 KEYCORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 20.840000 -51,663.91 82,955.90 31,291.99

KR3F19020002 KR3F19020002: S&P 500 INDEX S 493267108 20180320S003770 -296.000 KEYCORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 20.990000 -3,841.38 6,212.42 2,371.04

KR3F19020002 KR3F19020002: S&P 500 INDEX S 494368103 20180216S002030 304.. -1,303.000 KIMBERLY-CLARK CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 115.850000 -97,244.13 150,937.74 53,693.61

KR3F19020002 KR3F19020002: S&P 500 INDEX S 494368103 20180320S005040 -10.000 KIMBERLY-CLARK CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 111.390000 -746.31 1,113.79 367.48

KR3F19020002 KR3F19020002: S&P 500 INDEX S 49446R109 20180216S001750 304.. -1,576.000 KIMCO REALTY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 14.640000 -33,073.92 23,070.37 -10,003.55

KR3F19020002 KR3F19020002: S&P 500 INDEX S 49456B101 20180216S000440 304.. -7,110.000 KINDER MORGAN INC/DE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 17.260000 -214,800.12 122,706.56 -92,093.56

KR3F19020002 KR3F19020002: S&P 500 INDEX S 49456B101 20180320S003640 -461.000 KINDER MORGAN INC/DE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 16.050000 -13,927.27 7,398.32 -6,528.95

KR3F19020002 KR3F19020002: S&P 500 INDEX S 500255104 20180216S003330 304.. -624.000 KOHL'S CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 65.110000 -31,341.46 40,624.65 9,283.19

KR3F19020002 KR3F19020002: S&P 500 INDEX S 500255104 20180320S005130 -7.000 KOHL'S CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 63.650000 -351.59 445.50 93.91

KR3F19020002 KR3F19020002: S&P 500 INDEX S 500754106 20180216S001280 304.. -2,211.000 KRAFT HEINZ CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 69.940000 -142,240.65 154,622.16 12,381.51

KR3F19020002 KR3F19020002: S&P 500 INDEX S 501044101 20180216S000900 304.. -3,293.000 KROGER CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 28.640000 -69,800.53 94,302.27 24,501.74

KR3F19020002 KR3F19020002: S&P 500 INDEX S 501044101 20180320S003920 -153.000 KROGER CO/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 23.300000 -3,243.09 3,564.54 321.45

KR3F19020002 KR3F19020002: S&P 500 INDEX S 501797104 20180216S004960 304.. -914.000 L BRANDS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 49.270000 -47,412.07 45,028.35 -2,383.72

KR3F19020002 KR3F19020002: S&P 500 INDEX S 501797104 20180320S004750 -22.000 L BRANDS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 39.690000 -1,141.21 873.08 -268.13

KR3F19020002 KR3F19020002: S&P 500 INDEX S 501889208 20180216S002320 304.. -1,144.000 LKQ CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 41.670000 -37,375.97 47,665.79 10,289.82

KR3F19020002 KR3F19020002: S&P 500 INDEX S 502413107 20180216S004260 304.. -289.000 L3 TECHNOLOGIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 212.510000 -24,653.91 61,409.36 36,755.45

KR3F19020002 KR3F19020002: S&P 500 INDEX S 50540R409 20180216S004050 304.. -376.000 LABORATORY CORP OF AMERICA HOL UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 173.680000 -39,548.14 65,297.27 25,749.13

KR3F19020002 KR3F19020002: S&P 500 INDEX S 512807108 20180216S003390 304.. -600.000 LAM RESEARCH CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 185.330000 -31,676.09 111,187.09 79,511.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 518439104 20180216S002930 304.. -829.000 ESTEE LAUDER COS INC/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 139.210000 -53,927.59 115,393.76 61,466.17

KR3F19020002 KR3F19020002: S&P 500 INDEX S 524660107 20180216S004580 304.. -488.000 LEGGETT & PLATT INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 45.130000 -14,109.63 22,021.28 7,911.65

KR3F19020002 KR3F19020002: S&P 500 INDEX S 527288104 20180216S002290 304.. -1,161.000 LEUCADIA NATIONAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 24.830000 -27,367.14 28,824.80 1,457.66

KR3F19020002 KR3F19020002: S&P 500 INDEX S 532457108 20180216S000840 304.. -3,587.000 ELI LILLY & CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 77.950000 -222,653.56 279,579.22 56,925.66

KR3F19020002 KR3F19020002: S&P 500 INDEX S 532457108 20180320S004270 -71.000 ELI LILLY & CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 79.040000 -4,407.14 5,611.29 1,204.15

KR3F19020002 KR3F19020002: S&P 500 INDEX S 534187109 20180216S002960 304.. -810.000 LINCOLN NATIONAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 76.680000 -26,311.67 62,104.70 35,793.03

KR3F19020002 KR3F19020002: S&P 500 INDEX S 534187109 20180320S005190 -4.000 LINCOLN NATIONAL CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 76.340000 -129.93 305.33 175.40

Transaction Detail

S&P 500 INDEX - KR3F19020002 Period :  1/1/2018 to 3/31/2018

Page 194 of 217Report Timestamp: Tue Apr 17 2018 04:52:02 PM

4.7

Investment Committee Meeting- May 1, 2018 - Standard Reports

277

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



.

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 539830109 20180216S002770 304.. -924.000 LOCKHEED MARTIN CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 361.000000 -119,682.76 333,531.27 213,848.51

KR3F19020002 KR3F19020002: S&P 500 INDEX S 539830109 20180320S004960 -13.000 LOCKHEED MARTIN CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 335.730000 -1,683.85 4,364.05 2,680.20

KR3F19020002 KR3F19020002: S&P 500 INDEX S 540424108 20180216S002540 304.. -1,022.000 LOEWS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 49.660000 -39,763.66 50,747.53 10,983.87

KR3F19020002 KR3F19020002: S&P 500 INDEX S 540424108 20180320S003950 -135.000 LOEWS CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 51.200000 -5,252.54 6,911.32 1,658.78

KR3F19020002 KR3F19020002: S&P 500 INDEX S 548661107 20180216S000970 304.. -3,083.000 LOWE'S COS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 96.420000 -121,279.91 297,233.70 175,953.79

KR3F19020002 KR3F19020002: S&P 500 INDEX S 548661107 20180320S004540 -34.000 LOWE'S COS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 86.280000 -1,337.50 2,933.23 1,595.73

KR3F19020002 KR3F19020002: S&P 500 INDEX S 55261F104 20180216S003540 304.. -557.000 M&T BANK CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 189.920000 -56,133.86 105,775.06 49,641.20

KR3F19020002 KR3F19020002: S&P 500 INDEX S 55261F104 20180320S005280 -2.000 M&T BANK CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 190.350000 -201.56 380.66 179.10

KR3F19020002 KR3F19020002: S&P 500 INDEX S 552953101 20180216S001470 304.. -1,886.000 MGM RESORTS INTERNATIONAL UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 34.850000 -61,176.53 65,720.65 4,544.12

KR3F19020002 KR3F19020002: S&P 500 INDEX S 554382101 20180216S004000 304.. -402.000 MACERICH CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 61.040000 -29,203.71 24,535.67 -4,668.04

KR3F19020002 KR3F19020002: S&P 500 INDEX S 55616P104 20180216S005190 304.. -1,128.000 MACY'S INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 26.400000 -37,933.16 29,776.28 -8,156.88

KR3F19020002 KR3F19020002: S&P 500 INDEX S 565849106 20180216S000960 304.. -3,145.000 MARATHON OIL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 16.220000 -43,647.16 51,006.89 7,359.73

KR3F19020002 KR3F19020002: S&P 500 INDEX S 56585A102 20180216S001550 304.. -1,809.000 MARATHON PETROLEUM CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 67.720000 -41,094.25 122,493.46 81,399.21

KR3F19020002 KR3F19020002: S&P 500 INDEX S 56585A102 20180320S003760 -302.000 MARATHON PETROLEUM CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 69.700000 -6,860.40 21,047.33 14,186.93

KR3F19020002 KR3F19020002: S&P 500 INDEX S 571748102 20180216S001460 304.. -1,889.000 MARSH & MCLENNAN COS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 82.330000 -85,431.15 155,506.11 70,074.96

KR3F19020002 KR3F19020002: S&P 500 INDEX S 571748102 20180320S004410 -43.000 MARSH & MCLENNAN COS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 84.500000 -1,944.70 3,633.14 1,688.44

KR3F19020002 KR3F19020002: S&P 500 INDEX S 571903202 20180216S002350 304.. -1,134.000 MARRIOTT INTERNATIONAL INC/MD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 140.760000 -57,931.98 159,606.18 101,674.20

KR3F19020002 KR3F19020002: S&P 500 INDEX S 571903202 20180320S004010 -125.000 MARRIOTT INTERNATIONAL INC/MD
30622.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 140.520000 -6,385.80 17,563.27 11,177.47

KR3F19020002 KR3F19020002: S&P 500 INDEX S 573284106 20180216S004330 304.. -232.000 MARTIN MARIETTA MATERIALS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 221.630000 -31,939.79 51,413.11 19,473.32

KR3F19020002 KR3F19020002: S&P 500 INDEX S 574599106 20180216S002270 304.. -1,165.000 MASCO CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 42.840000 -21,560.47 49,903.70 28,343.23

KR3F19020002 KR3F19020002: S&P 500 INDEX S 574599106 20180320S004900 -14.000 MASCO CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 41.180000 -259.10 576.46 317.36

KR3F19020002 KR3F19020002: S&P 500 INDEX S 57636Q104 20180216S000860 304.. -3,439.000 MASTERCARD INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 174.200000 -185,741.02 599,015.03 413,274.01

KR3F19020002 KR3F19020002: S&P 500 INDEX S 57636Q104 20180320S004100 -93.000 MASTERCARD INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 181.310000 -5,022.95 16,860.18 11,837.23

KR3F19020002 KR3F19020002: S&P 500 INDEX S 577081102 20180216S004600 304.. -1,272.000 MATTEL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 16.880000 -28,724.82 21,469.25 -7,255.57

KR3F19020002 KR3F19020002: S&P 500 INDEX S 579780206 20180216S004940 304.. -443.000 MCCORMICK & CO INC/MD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 104.390000 -23,771.35 46,240.23 22,468.88

KR3F19020002 KR3F19020002: S&P 500 INDEX S 580135101 20180216S000990 304.. -2,952.000 MCDONALD'S CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 159.370000 -206,642.60 470,414.09 263,771.49

KR3F19020002 KR3F19020002: S&P 500 INDEX S 58155Q103 20180216S003020 304.. -771.000 MCKESSON CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 148.230000 -75,641.96 114,274.12 38,632.16

KR3F19020002 KR3F19020002: S&P 500 INDEX S 58155Q103 20180320S004460 -41.000 MCKESSON CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 148.000000 -4,022.46 6,067.39 2,044.93

KR3F19020002 KR3F19020002: S&P 500 INDEX S 58933Y105 20180216S000370 304.. -10,126.000 MERCK & CO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 55.990000 -457,329.94 566,899.12 109,569.18

KR3F19020002 KR3F19020002: S&P 500 INDEX S 58933Y105 20180320S003540 -787.000 MERCK & CO INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 54.750000 -35,544.01 43,084.02 7,540.01

KR3F19020002 KR3F19020002: S&P 500 INDEX S 59156R108 20180216S000770 304.. -3,896.000 METLIFE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 46.430000 -129,297.89 180,873.53 51,575.64

KR3F19020002 KR3F19020002: S&P 500 INDEX S 59156R108 20180320S003720 -318.000 METLIFE INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 47.120000 -10,553.57 14,982.69 4,429.12

KR3F19020002 KR3F19020002: S&P 500 INDEX S 592688105 20180216S004430 304.. -94.000 METTLER-TOLEDO INTERNATIONAL I UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 628.940000 -37,693.97 59,114.56 21,420.59

KR3F19020002 KR3F19020002: S&P 500 INDEX S 592688105 20180320S005290 -2.000 METTLER-TOLEDO INTERNATIONAL I
3062.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 613.550000 -802.00 1,226.98 424.98

KR3F19020002 KR3F19020002: S&P 500 INDEX S 594918104 20180216S000230 304.. -28,560.000 MICROSOFT CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 92.450000 -1,028,697.50 2,640,112.97 1,611,415.47

KR3F19020002 KR3F19020002: S&P 500 INDEX S 594918104 20180320S004470 -41.000 MICROSOFT CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 93.010000 -1,476.77 3,813.03 2,336.26

KR3F19020002 KR3F19020002: S&P 500 INDEX S 595017104 20180216S004790 304.. -866.000 MICROCHIP TECHNOLOGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 82.230000 -35,544.38 71,204.19 35,659.81

KR3F19020002 KR3F19020002: S&P 500 INDEX S 595112103 20180216S000720 304.. -4,270.000 MICRON TECHNOLOGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 43.290000 -68,443.72 184,830.17 116,386.45

KR3F19020002 KR3F19020002: S&P 500 INDEX S 59522J103 20180216S003940 304.. -421.000 MID-AMERICA APARTMENT COMMUNIT UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 88.950000 -40,761.06 37,444.27 -3,316.79

KR3F19020002 KR3F19020002: S&P 500 INDEX S 608190104 20180216S004320 304.. -234.000 MOHAWK INDUSTRIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 251.800000 -37,226.22 58,915.41 21,689.19

KR3F19020002 KR3F19020002: S&P 500 INDEX S 60871R209 20180216S003130 304.. -684.000 MOLSON COORS BREWING CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 81.710000 -44,447.41 55,884.15 11,436.74

KR3F19020002 KR3F19020002: S&P 500 INDEX S 609207105 20180216S000550 304.. -5,532.000 MONDELEZ INTERNATIONAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 44.050000 -133,502.65 243,660.69 110,158.04

KR3F19020002 KR3F19020002: S&P 500 INDEX S 609207105 20180320S004070 -104.000 MONDELEZ INTERNATIONAL INC
30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 42.390000 -2,509.81 4,408.12 1,898.31

KR3F19020002 KR3F19020002: S&P 500 INDEX S 61166W101 20180216S001660 304.. -1,626.000 MONSANTO CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 120.720000 -86,925.06 196,271.46 109,346.40

KR3F19020002 KR3F19020002: S&P 500 INDEX S 61174X109 20180216S001790 304.. -1,524.000 MONSTER BEVERAGE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 65.970000 -54,449.71 100,528.41 46,078.70

KR3F19020002 KR3F19020002: S&P 500 INDEX S 615369105 20180216S003360 304.. -615.000 MOODY'S CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 166.260000 -38,801.96 102,239.86 63,437.90
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 617446448 20180216S000600 304.. -5,154.000 MORGAN STANLEY UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 55.270000 -147,885.59 284,833.63 136,948.04

KR3F19020002 KR3F19020002: S&P 500 INDEX S 617446448 20180320S003820 -229.000 MORGAN STANLEY 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 57.250000 -6,570.78 13,108.96 6,538.18

KR3F19020002 KR3F19020002: S&P 500 INDEX S 61945C103 20180216S001980 304.. -1,332.000 MOSAIC CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 25.780000 -58,035.96 34,335.58 -23,700.38

KR3F19020002 KR3F19020002: S&P 500 INDEX S 620076307 20180216S003400 304.. -600.000 MOTOROLA SOLUTIONS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 105.830000 -34,976.34 63,491.77 28,515.43

KR3F19020002 KR3F19020002: S&P 500 INDEX S 629377508 20180216S002400 304.. -1,114.000 NRG ENERGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 25.080000 -22,250.06 27,936.37 5,686.31

KR3F19020002 KR3F19020002: S&P 500 INDEX S 631103108 20180216S003930 304.. -431.000 NASDAQ INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 79.920000 -19,213.78 34,442.14 15,228.36

KR3F19020002 KR3F19020002: S&P 500 INDEX S 637071101 20180216S004900 304.. -1,407.000 NATIONAL OILWELL VARCO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 34.900000 -61,769.31 49,099.48 -12,669.83

KR3F19020002 KR3F19020002: S&P 500 INDEX S 63938C108 20180216S004660 304.. -974.000 NAVIENT CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 13.750000 -14,460.59 13,391.19 -1,069.40

KR3F19020002 KR3F19020002: S&P 500 INDEX S 64110D104 20180216S002570 304.. -999.000 NETAPP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 57.400000 -39,930.05 57,336.97 17,406.92

KR3F19020002 KR3F19020002: S&P 500 INDEX S 64110D104 20180320S004560 -31.000 NETAPP INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 63.090000 -1,239.07 1,955.59 716.52

KR3F19020002 KR3F19020002: S&P 500 INDEX S 64110L106 20180216S001710 304.. -1,602.000 NETFLIX INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 279.000000 -90,342.55 446,914.15 356,571.60

KR3F19020002 KR3F19020002: S&P 500 INDEX S 651229106 20180216S001540 304.. -1,814.000 NEWELL BRANDS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 27.690000 -57,576.00 50,224.72 -7,351.28

KR3F19020002 KR3F19020002: S&P 500 INDEX S 651229106 20180320S004140 -93.000 NEWELL BRANDS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 26.950000 -2,951.80 2,506.10 -445.70

KR3F19020002 KR3F19020002: S&P 500 INDEX S 651290108 20180216S003080 304.. -737.000 NEWFIELD EXPLORATION CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 25.560000 -23,615.28 18,835.87 -4,779.41

KR3F19020002 KR3F19020002: S&P 500 INDEX S 651639106 20180216S001420 304.. -1,975.000 NEWMONT MINING CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 39.070000 -58,913.51 77,155.67 18,242.16

KR3F19020002 KR3F19020002: S&P 500 INDEX S 65249B109 20180216S004550 304.. -1,418.000 NEWS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 16.320000 -17,163.38 23,139.48 5,976.10

KR3F19020002 KR3F19020002: S&P 500 INDEX S 65249B208 20180216S003890 304.. -451.000 NEWS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 16.550000 -6,391.99 7,463.31 1,071.32

KR3F19020002 KR3F19020002: S&P 500 INDEX S 65339F101 20180216S001620 304.. -1,741.000 NEXTERA ENERGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 154.670000 -134,353.32 269,254.04 134,900.72

KR3F19020002 KR3F19020002: S&P 500 INDEX S 654106103 20180216S000650 304.. -4,864.000 NIKE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 67.900000 -140,487.32 330,233.20 189,745.88

KR3F19020002 KR3F19020002: S&P 500 INDEX S 654106103 20180320S003730 -318.000 NIKE INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 65.940000 -9,184.82 20,966.86 11,782.04

KR3F19020002 KR3F19020002: S&P 500 INDEX S 65473P105 20180216S002110 304.. -1,247.000 NISOURCE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 23.320000 -17,113.63 29,077.18 11,963.55

KR3F19020002 KR3F19020002: S&P 500 INDEX S 655044105 20180216S001570 304.. -1,802.000 NOBLE ENERGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 26.170000 -65,934.55 47,153.71 -18,780.84

KR3F19020002 KR3F19020002: S&P 500 INDEX S 655664100 20180216S004570 304.. -432.000 NORDSTROM INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 51.130000 -20,971.31 22,085.98 1,114.67

KR3F19020002 KR3F19020002: S&P 500 INDEX S 655844108 20180216S002460 304.. -1,059.000 NORFOLK SOUTHERN CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 142.000000 -62,824.18 150,363.24 87,539.06

KR3F19020002 KR3F19020002: S&P 500 INDEX S 655844108 20180320S004530 -35.000 NORFOLK SOUTHERN CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 139.790000 -2,076.34 4,892.16 2,815.82

KR3F19020002 KR3F19020002: S&P 500 INDEX S 665859104 20180216S002980 304.. -795.000 NORTHERN TRUST CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 103.640000 -42,730.88 82,385.71 39,654.83

KR3F19020002 KR3F19020002: S&P 500 INDEX S 665859104 20180320S004500 -39.000 NORTHERN TRUST CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 107.110000 -2,096.23 4,176.88 2,080.65

KR3F19020002 KR3F19020002: S&P 500 INDEX S 666807102 20180216S003250 304.. -645.000 NORTHROP GRUMMAN CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 355.910000 -57,946.39 229,539.42 171,593.03

KR3F19020002 KR3F19020002: S&P 500 INDEX S 670346105 20180216S002230 304.. -1,177.000 NUCOR CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 65.380000 -48,658.18 76,944.71 28,286.53

KR3F19020002 KR3F19020002: S&P 500 INDEX S 67066G104 20180216S001270 304.. -2,243.000 NVIDIA CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 245.730000 -62,853.72 551,118.31 488,264.59

KR3F19020002 KR3F19020002: S&P 500 INDEX S 67103H107 20180216S004180 304.. -315.000 O'REILLY AUTOMOTIVE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 251.990000 -36,682.72 79,369.06 42,686.34

KR3F19020002 KR3F19020002: S&P 500 INDEX S 67103H107 20180320S004650 -28.000 O'REILLY AUTOMOTIVE INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 249.630000 -3,260.69 6,988.95 3,728.26

KR3F19020002 KR3F19020002: S&P 500 INDEX S 674599105 20180216S001040 304.. -2,833.000 OCCIDENTAL PETROLEUM CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 69.260000 -139,111.30 196,194.32 57,083.02

KR3F19020002 KR3F19020002: S&P 500 INDEX S 681919106 20180216S004800 304.. -853.000 OMNICOM GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 77.750000 -47,713.48 66,314.24 18,600.76

KR3F19020002 KR3F19020002: S&P 500 INDEX S 682680103 20180216S002850 304.. -802.000 ONEOK INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 57.620000 -30,880.73 46,206.70 15,325.97

KR3F19020002 KR3F19020002: S&P 500 INDEX S 68389X105 20180216S000360 304.. -11,279.000 ORACLE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 50.520000 -305,239.97 569,759.17 264,519.20

KR3F19020002 KR3F19020002: S&P 500 INDEX S 68389X105 20180320S003660 -449.000 ORACLE CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 46.810000 -12,151.14 21,015.62 8,864.48

KR3F19020002 KR3F19020002: S&P 500 INDEX S 69331C108 20180216S001450 304.. -1,899.000 PG&E CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 40.010000 -84,965.43 75,971.53 -8,993.90

KR3F19020002 KR3F19020002: S&P 500 INDEX S 693475105 20180216S001610 304.. -1,762.000 PNC FINANCIAL SERVICES GROUP I UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 158.910000 -114,775.18 279,971.95 165,196.77

KR3F19020002 KR3F19020002: S&P 500 INDEX S 693475105 20180320S004240 -78.000 PNC FINANCIAL SERVICES GROUP I
3062.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 160.170000 -5,080.85 12,492.03 7,411.18

KR3F19020002 KR3F19020002: S&P 500 INDEX S 693506107 20180216S002690 304.. -942.000 PPG INDUSTRIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 115.860000 -53,458.32 109,129.40 55,671.08

KR3F19020002 KR3F19020002: S&P 500 INDEX S 69351T106 20180216S001170 304.. -2,529.000 PPL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 31.200000 -72,995.62 78,897.05 5,901.43

KR3F19020002 KR3F19020002: S&P 500 INDEX S 693656100 20180216S004270 304.. -287.000 PVH CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 150.200000 -31,006.43 43,103.17 12,096.74

KR3F19020002 KR3F19020002: S&P 500 INDEX S 693656100 20180320S005090 -8.000 PVH CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 142.700000 -864.29 1,141.48 277.19

KR3F19020002 KR3F19020002: S&P 500 INDEX S 693718108 20180216S002040 304.. -1,302.000 PACCAR INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 68.710000 -42,091.02 89,451.64 47,360.62

KR3F19020002 KR3F19020002: S&P 500 INDEX S 695156109 20180216S004110 304.. -350.000 PACKAGING CORP OF AMERICA UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 117.640000 -40,903.56 41,169.95 266.39

KR3F19020002 KR3F19020002: S&P 500 INDEX S 701094104 20180216S003750 304.. -493.000 PARKER-HANNIFIN CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 184.350000 -35,817.33 90,875.63 55,058.30

Transaction Detail
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 703395103 20180216S004720 304.. -305.000 PATTERSON COS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 30.860000 -13,419.68 9,411.37 -4,008.31

KR3F19020002 KR3F19020002: S&P 500 INDEX S 703395103 20180320S003470 -1,882.000 PATTERSON COS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 23.250000 -82,805.99 43,752.20 -39,053.79

KR3F19020002 KR3F19020002: S&P 500 INDEX S 704326107 20180216S002220 304.. -1,184.000 PAYCHEX INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 66.480000 -45,307.30 78,704.60 33,397.30

KR3F19020002 KR3F19020002: S&P 500 INDEX S 70450Y103 20180216S000730 304.. -4,183.000 PAYPAL HOLDINGS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 78.260000 -98,029.53 327,329.46 229,299.93

KR3F19020002 KR3F19020002: S&P 500 INDEX S 712704105 20180216S002070 304.. -1,282.000 PEOPLE'S UNITED FINANCIAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 19.640000 -20,244.68 25,176.00 4,931.32

KR3F19020002 KR3F19020002: S&P 500 INDEX S 713448108 20180216S000590 304.. -5,265.000 PEPSICO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 111.060000 -343,194.91 584,673.54 241,478.63

KR3F19020002 KR3F19020002: S&P 500 INDEX S 714046109 20180216S003990 304.. -408.000 PERKINELMER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 76.240000 -12,422.29 31,102.87 18,680.58

KR3F19020002 KR3F19020002: S&P 500 INDEX S 717081103 20180216S000250 304.. -22,068.000 PFIZER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 35.760000 -594,774.66 789,074.26 194,299.60

KR3F19020002 KR3F19020002: S&P 500 INDEX S 718172109 20180216S000530 304.. -5,750.000 PHILIP MORRIS INTERNATIONAL IN UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 103.440000 -335,546.55 594,721.65 259,175.10

KR3F19020002 KR3F19020002: S&P 500 INDEX S 718546104 20180216S001730 304.. -1,591.000 PHILLIPS 66 UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 91.830000 -71,622.90 146,087.19 74,464.29

KR3F19020002 KR3F19020002: S&P 500 INDEX S 718546104 20180320S003850 -208.000 PHILLIPS 66 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 94.850000 -9,363.65 19,726.86 10,363.21

KR3F19020002 KR3F19020002: S&P 500 INDEX S 723484101 20180216S003980 304.. -413.000 PINNACLE WEST CAPITAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 77.910000 -22,000.43 32,173.67 10,173.24

KR3F19020002 KR3F19020002: S&P 500 INDEX S 723787107 20180216S003310 304.. -630.000 PIONEER NATURAL RESOURCES CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 179.110000 -67,776.93 112,828.23 45,051.30

KR3F19020002 KR3F19020002: S&P 500 INDEX S 74005P104 20180216S002450 304.. -1,060.000 PRAXAIR INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 154.990000 -104,719.40 164,273.28 59,553.88

KR3F19020002 KR3F19020002: S&P 500 INDEX S 74144T108 20180216S002830 304.. -897.000 T ROWE PRICE GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 108.900000 -56,356.89 97,673.71 41,316.82

KR3F19020002 KR3F19020002: S&P 500 INDEX S 741503403 20180216S004380 304.. -180.000 PRICELINE GROUP INC/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 1,874.620000 -111,727.51 337,398.49 225,670.98

KR3F19020002 KR3F19020002: S&P 500 INDEX S 74251V102 20180216S002580 304.. -995.000 PRINCIPAL FINANCIAL GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 62.450000 -33,258.43 62,131.65 28,873.22

KR3F19020002 KR3F19020002: S&P 500 INDEX S 742718109 20180216S000400 304.. -9,433.000 PROCTER & GAMBLE CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 82.250000 -537,862.37 775,788.13 237,925.76

KR3F19020002 KR3F19020002: S&P 500 INDEX S 742718109 20180320S003610 -522.000 PROCTER & GAMBLE CO/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 78.720000 -29,764.04 41,087.81 11,323.77

KR3F19020002 KR3F19020002: S&P 500 INDEX S 743315103 20180216S001330 304.. -2,153.000 PROGRESSIVE CORP/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 56.640000 -53,491.53 121,933.95 68,442.42

KR3F19020002 KR3F19020002: S&P 500 INDEX S 74340W103 20180216S001430 304.. -1,970.000 PROLOGIS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 61.460000 -73,317.57 121,064.32 47,746.75

KR3F19020002 KR3F19020002: S&P 500 INDEX S 744320102 20180216S001760 304.. -1,570.000 PRUDENTIAL FINANCIAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 109.330000 -100,483.36 171,631.26 71,147.90

KR3F19020002 KR3F19020002: S&P 500 INDEX S 744320102 20180320S004610 -29.000 PRUDENTIAL FINANCIAL INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 108.360000 -1,856.06 3,142.12 1,286.06

KR3F19020002 KR3F19020002: S&P 500 INDEX S 744573106 20180216S001490 304.. -1,874.000 PUBLIC SERVICE ENTERPRISE GROU UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 48.720000 -53,031.27 91,292.32 38,261.05

KR3F19020002 KR3F19020002: S&P 500 INDEX S 744573106 20180320S005060 -9.000 PUBLIC SERVICE ENTERPRISE GROU
306.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 49.180000 -254.69 442.57 187.88

KR3F19020002 KR3F19020002: S&P 500 INDEX S 74460D109 20180216S004770 304.. -554.000 PUBLIC STORAGE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 189.980000 -92,602.12 105,238.59 12,636.47

KR3F19020002 KR3F19020002: S&P 500 INDEX S 745867101 20180216S005210 304.. -1,001.000 PULTEGROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 29.560000 -11,668.87 29,586.65 17,917.78

KR3F19020002 KR3F19020002: S&P 500 INDEX S 745867101 20180320S003930 -148.000 PULTEGROUP INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 29.170000 -1,725.27 4,316.74 2,591.47

KR3F19020002 KR3F19020002: S&P 500 INDEX S 74736K101 20180216S003820 304.. -471.000 QORVO INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 78.370000 -33,829.52 36,908.64 3,079.12

KR3F19020002 KR3F19020002: S&P 500 INDEX S 74736K101 20180320S004970 -13.000 QORVO INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 75.050000 -933.72 975.55 41.83

KR3F19020002 KR3F19020002: S&P 500 INDEX S 747525103 20180216S000560 304.. -5,458.000 QUALCOMM INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 64.790000 -244,556.94 353,589.13 109,032.19

KR3F19020002 KR3F19020002: S&P 500 INDEX S 74762E102 20180216S003480 304.. -573.000 QUANTA SERVICES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 34.730000 -13,054.22 19,898.34 6,844.12

KR3F19020002 KR3F19020002: S&P 500 INDEX S 74762E102 20180320S004850 -16.000 QUANTA SERVICES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 35.050000 -364.52 560.74 196.22

KR3F19020002 KR3F19020002: S&P 500 INDEX S 74834L100 20180216S003730 304.. -505.000 QUEST DIAGNOSTICS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 102.700000 -26,907.44 51,858.41 24,950.97

KR3F19020002 KR3F19020002: S&P 500 INDEX S 74834L100 20180320S005070 -10.000 QUEST DIAGNOSTICS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 104.030000 -532.82 1,040.19 507.37

KR3F19020002 KR3F19020002: S&P 500 INDEX S 751212101 20180216S004590 304.. -205.000 RALPH LAUREN CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 106.020000 -26,066.64 21,731.96 -4,334.68

KR3F19020002 KR3F19020002: S&P 500 INDEX S 75281A109 20180216S004690 304.. -836.000 RANGE RESOURCES CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 13.530000 -32,024.88 11,309.96 -20,714.92

KR3F19020002 KR3F19020002: S&P 500 INDEX S 754730109 20180216S003790 304.. -476.000 RAYMOND JAMES FINANCIAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 90.960000 -37,140.09 43,292.70 6,152.61

KR3F19020002 KR3F19020002: S&P 500 INDEX S 755111507 20180216S002440 304.. -1,070.000 RAYTHEON CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 217.680000 -70,087.01 232,894.74 162,807.73

KR3F19020002 KR3F19020002: S&P 500 INDEX S 755111507 20180320S005300 -2.000 RAYTHEON CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 210.870000 -131.00 421.70 290.70

KR3F19020002 KR3F19020002: S&P 500 INDEX S 756109104 20180216S002520 304.. -1,043.000 REALTY INCOME CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 49.330000 -53,272.89 51,446.14 -1,826.75

KR3F19020002 KR3F19020002: S&P 500 INDEX S 756577102 20180216S003230 304.. -655.000 RED HAT INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 139.800000 -36,452.70 91,560.01 55,107.31

KR3F19020002 KR3F19020002: S&P 500 INDEX S 758849103 20180216S003580 304.. -548.000 REGENCY CENTERS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 57.000000 -36,784.36 31,232.93 -5,551.43

KR3F19020002 KR3F19020002: S&P 500 INDEX S 75886F107 20180216S004280 304.. -285.000 REGENERON PHARMACEUTICALS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 334.000000 -94,410.79 95,180.66 769.87

KR3F19020002 KR3F19020002: S&P 500 INDEX S 7591EP100 20180216S000710 304.. -4,294.000 REGIONS FINANCIAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 19.360000 -53,355.87 83,123.68 29,767.81

KR3F19020002 KR3F19020002: S&P 500 INDEX S 7591EP100 20180320S003520 -812.000 REGIONS FINANCIAL CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 19.660000 -10,089.65 15,962.35 5,872.70

KR3F19020002 KR3F19020002: S&P 500 INDEX S 760759100 20180216S002910 304.. -842.000 REPUBLIC SERVICES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 64.250000 -34,133.94 54,093.19 19,959.25

Transaction Detail
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 760759100 20180320S004510 -38.000 REPUBLIC SERVICES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 68.650000 -1,540.49 2,608.43 1,067.94

KR3F19020002 KR3F19020002: S&P 500 INDEX S 770323103 20180216S003850 304.. -464.000 ROBERT HALF INTERNATIONAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 56.210000 -16,572.89 26,078.87 9,505.98

KR3F19020002 KR3F19020002: S&P 500 INDEX S 770323103 20180320S004780 -20.000 ROBERT HALF INTERNATIONAL INC
30622.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 59.500000 -714.35 1,189.88 475.53

KR3F19020002 KR3F19020002: S&P 500 INDEX S 773903109 20180216S003800 304.. -476.000 ROCKWELL AUTOMATION INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 186.250000 -28,659.74 88,646.30 59,986.56

KR3F19020002 KR3F19020002: S&P 500 INDEX S 773903109 20180320S005020 -12.000 ROCKWELL AUTOMATION INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 182.960000 -722.51 2,195.30 1,472.79

KR3F19020002 KR3F19020002: S&P 500 INDEX S 774341101 20180216S003380 304.. -602.000 ROCKWELL COLLINS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 135.890000 -40,711.42 81,797.75 41,086.33

KR3F19020002 KR3F19020002: S&P 500 INDEX S 776696106 20180216S004030 304.. -379.000 ROPER TECHNOLOGIES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 274.300000 -40,987.31 103,949.49 62,962.18

KR3F19020002 KR3F19020002: S&P 500 INDEX S 778296103 20180216S001890 304.. -1,427.000 ROSS STORES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 80.480000 -40,484.42 114,833.69 74,349.27

KR3F19020002 KR3F19020002: S&P 500 INDEX S 778296103 20180320S004340 -64.000 ROSS STORES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 77.350000 -1,815.70 4,949.91 3,134.21

KR3F19020002 KR3F19020002: S&P 500 INDEX S 78409V104 20180216S002670 304.. -944.000 S&P GLOBAL INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 188.800000 -57,294.00 178,209.71 120,915.71

KR3F19020002 KR3F19020002: S&P 500 INDEX S 78409V104 20180320S004880 -15.000 S&P GLOBAL INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 191.750000 -910.39 2,875.96 1,965.57

KR3F19020002 KR3F19020002: S&P 500 INDEX S 78410G104 20180216S003920 304.. -436.000 SBA COMMUNICATIONS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 166.750000 -65,718.98 72,695.87 6,976.89

KR3F19020002 KR3F19020002: S&P 500 INDEX S 78410G104 20180320S004810 -19.000 SBA COMMUNICATIONS CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 169.030000 -2,863.90 3,211.25 347.35

KR3F19020002 KR3F19020002: S&P 500 INDEX S 78440X101 20180216S003810 304.. -489.000 SL GREEN REALTY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 95.470000 -60,688.29 46,680.25 -14,008.04

KR3F19020002 KR3F19020002: S&P 500 INDEX S 78440X101 20180320S004380 -53.000 SL GREEN REALTY CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 98.350000 -6,577.67 5,212.03 -1,365.64

KR3F19020002 KR3F19020002: S&P 500 INDEX S 786CVR209 20180227S000170
PSS.. -8,187.000 SAFEWAY CASA LEY CVR C/DECL//

US78.. 2/26/2018 2/26/2018 2/26/2018 0.886351 -8,308.99 7,256.56 -1,052.43

KR3F19020002 KR3F19020002: S&P 500 INDEX S 79466L302 20180216S001160 304.. -2,541.000 SALESFORCE.COM INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 112.840000 -134,111.08 286,698.31 152,587.23

KR3F19020002 KR3F19020002: S&P 500 INDEX S 80589M102 20180216S003680 304.. -528.000 SCANA CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 37.120000 -24,013.29 19,597.43 -4,415.86

KR3F19020002 KR3F19020002: S&P 500 INDEX S 806407102 20180216S005070 304.. -581.000 HENRY SCHEIN INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 68.220000 -42,441.16 39,631.93 -2,809.23

KR3F19020002 KR3F19020002: S&P 500 INDEX S 806407102 20180320S004280 -68.000 HENRY SCHEIN INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 68.000000 -4,967.30 4,623.54 -343.76

KR3F19020002 KR3F19020002: S&P 500 INDEX S 806857108 20180216S000610 304.. -5,128.000 SCHLUMBERGER LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 66.150000 -292,987.93 339,183.92 46,195.99

KR3F19020002 KR3F19020002: S&P 500 INDEX S 808513105 20180216S000690 304.. -4,417.000 CHARLES SCHWAB CORP/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 52.000000 -95,657.79 229,661.46 134,003.67

KR3F19020002 KR3F19020002: S&P 500 INDEX S 811065101 20180216S004070 304.. -355.000 SCRIPPS NETWORKS INTERACTIVE I UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 87.700000 -19,978.91 31,130.44 11,151.53

KR3F19020002 KR3F19020002: S&P 500 INDEX S 81211K100 20180216S004450 304.. -668.000 SEALED AIR CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 42.750000 -18,610.39 28,554.20 9,943.81

KR3F19020002 KR3F19020002: S&P 500 INDEX S 81211K100 20180320S003780 -291.000 SEALED AIR CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 43.850000 -8,107.22 12,759.09 4,651.87

KR3F19020002 KR3F19020002: S&P 500 INDEX S 816851109 20180216S005160 304.. -930.000 SEMPRA ENERGY UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 107.730000 -64,252.53 100,179.07 35,926.54

KR3F19020002 KR3F19020002: S&P 500 INDEX S 824348106 20180216S004210 304.. -304.000 SHERWIN-WILLIAMS CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 400.290000 -50,006.87 121,676.21 71,669.34

KR3F19020002 KR3F19020002: S&P 500 INDEX S 828806109 20180216S002300 304.. -1,151.000 SIMON PROPERTY GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 156.010000 -144,431.51 179,549.89 35,118.38

KR3F19020002 KR3F19020002: S&P 500 INDEX S 83088M102 20180216S003140 304.. -681.000 SKYWORKS SOLUTIONS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 103.630000 -58,497.47 70,565.10 12,067.63

KR3F19020002 KR3F19020002: S&P 500 INDEX S 83088M102 20180320S004760 -21.000 SKYWORKS SOLUTIONS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 109.160000 -1,803.89 2,292.13 488.24

KR3F19020002 KR3F19020002: S&P 500 INDEX S 831865209 20180216S003620 304.. -539.000 AO SMITH CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 64.980000 -31,472.05 35,020.78 3,548.73

KR3F19020002 KR3F19020002: S&P 500 INDEX S 831865209 20180320S005270 -3.000 AO SMITH CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 65.380000 -175.17 196.12 20.95

KR3F19020002 KR3F19020002: S&P 500 INDEX S 832696405 20180216S004880 304.. -420.000 JM SMUCKER CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 123.800000 -37,481.40 51,990.89 14,509.49

KR3F19020002 KR3F19020002: S&P 500 INDEX S 833034101 20180216S005010 304.. -211.000 SNAP-ON INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 161.120000 -17,546.43 33,992.98 16,446.55

KR3F19020002 KR3F19020002: S&P 500 INDEX S 833034101 20180320S005210 -4.000 SNAP-ON INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 150.090000 -332.63 600.29 267.66

KR3F19020002 KR3F19020002: S&P 500 INDEX S 842587107 20180216S004740 304.. -3,716.000 SOUTHERN CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 43.980000 -142,306.54 163,413.64 21,107.10

KR3F19020002 KR3F19020002: S&P 500 INDEX S 844741108 20180216S001390 304.. -2,021.000 SOUTHWEST AIRLINES CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 58.410000 -37,651.15 118,035.03 80,383.88

KR3F19020002 KR3F19020002: S&P 500 INDEX S 844741108 20180320S004110 -94.000 SOUTHWEST AIRLINES CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 60.730000 -1,751.22 5,708.05 3,956.83

KR3F19020002 KR3F19020002: S&P 500 INDEX S 854502101 20180216S003510 304.. -568.000 STANLEY BLACK & DECKER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 159.950000 -38,005.46 90,842.69 52,837.23

KR3F19020002 KR3F19020002: S&P 500 INDEX S 855244109 20180216S000580 304.. -5,268.000 STARBUCKS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 56.650000 -146,554.03 298,402.92 151,848.89

KR3F19020002 KR3F19020002: S&P 500 INDEX S 855244109 20180320S003690 -345.000 STARBUCKS CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 58.450000 -9,597.79 20,163.27 10,565.48

KR3F19020002 KR3F19020002: S&P 500 INDEX S 857477103 20180216S001900 304.. -1,373.000 STATE STREET CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 103.070000 -71,994.24 141,501.23 69,506.99

KR3F19020002 KR3F19020002: S&P 500 INDEX S 857477103 20180320S004370 -58.000 STATE STREET CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 106.430000 -3,041.27 6,172.33 3,131.06

KR3F19020002 KR3F19020002: S&P 500 INDEX S 858912108 20180216S004540 304.. -316.000 STERICYCLE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 75.500000 -29,866.64 23,855.65 -6,010.99

KR3F19020002 KR3F19020002: S&P 500 INDEX S 863667101 20180216S002200 304.. -1,191.000 STRYKER CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 158.230000 -96,644.67 188,433.44 91,788.77

KR3F19020002 KR3F19020002: S&P 500 INDEX S 867914103 20180216S001600 304.. -1,762.000 SUNTRUST BANKS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 70.130000 -72,101.86 123,556.93 51,455.07

KR3F19020002 KR3F19020002: S&P 500 INDEX S 867914103 20180320S003910 -159.000 SUNTRUST BANKS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 71.480000 -6,506.35 11,364.20 4,857.85

Transaction Detail

S&P 500 INDEX - KR3F19020002 Period :  1/1/2018 to 3/31/2018

Page 198 of 217Report Timestamp: Tue Apr 17 2018 04:52:02 PM

4.7

Investment Committee Meeting- May 1, 2018 - Standard Reports

281

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



.

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 871503108 20180216S001240 304.. -2,296.000 SYMANTEC CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 27.610000 -44,976.10 63,386.34 18,410.24

KR3F19020002 KR3F19020002: S&P 500 INDEX S 871607107 20180216S003550 304.. -556.000 SYNOPSYS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 88.860000 -39,477.02 49,401.30 9,924.28

KR3F19020002 KR3F19020002: S&P 500 INDEX S 871607107 20180320S004630 -29.000 SYNOPSYS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 86.710000 -2,059.05 2,514.34 455.29

KR3F19020002 KR3F19020002: S&P 500 INDEX S 87165B103 20180216S001100 304.. -2,723.000 SYNCHRONY FINANCIAL UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 36.740000 -84,789.63 100,033.20 15,243.57

KR3F19020002 KR3F19020002: S&P 500 INDEX S 87165B103 20180320S003650 -453.000 SYNCHRONY FINANCIAL 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 35.410000 -14,105.66 16,039.15 1,933.49

KR3F19020002 KR3F19020002: S&P 500 INDEX S 871829107 20180216S001590 304.. -1,775.000 SYSCO CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 59.250000 -58,967.85 105,158.43 46,190.58

KR3F19020002 KR3F19020002: S&P 500 INDEX S 872540109 20180216S001220 304.. -2,355.000 TJX COS INC/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 77.970000 -101,149.07 183,601.33 82,452.26

KR3F19020002 KR3F19020002: S&P 500 INDEX S 872540109 20180320S004300 -67.000 TJX COS INC/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 81.680000 -2,877.70 5,472.02 2,594.32

KR3F19020002 KR3F19020002: S&P 500 INDEX S 876030107 20180216S002480 304.. -1,053.000 TAPESTRY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 50.360000 -53,631.23 53,023.87 -607.36

KR3F19020002 KR3F19020002: S&P 500 INDEX S 87612E106 20180216S001400 304.. -2,013.000 TARGET CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 76.100000 -114,465.59 153,174.27 38,708.68

KR3F19020002 KR3F19020002: S&P 500 INDEX S 882508104 20180216S000800 304.. -3,648.000 TEXAS INSTRUMENTS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 104.280000 -132,514.38 380,376.12 247,861.74

KR3F19020002 KR3F19020002: S&P 500 INDEX S 882508104 20180320S005260 -3.000 TEXAS INSTRUMENTS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 108.270000 -108.98 324.78 215.80

KR3F19020002 KR3F19020002: S&P 500 INDEX S 883203101 20180216S002620 304.. -976.000 TEXTRON INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 59.570000 -27,198.92 58,134.61 30,935.69

KR3F19020002 KR3F19020002: S&P 500 INDEX S 883203101 20180320S004660 -27.000 TEXTRON INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 59.030000 -752.43 1,593.65 841.22

KR3F19020002 KR3F19020002: S&P 500 INDEX S 883556102 20180216S001840 304.. -1,484.000 THERMO FISHER SCIENTIFIC INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 210.260000 -139,491.79 311,995.23 172,503.44

KR3F19020002 KR3F19020002: S&P 500 INDEX S 88579Y101 20180216S001290 304.. -2,209.000 3M CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 234.970000 -208,323.91 518,997.80 310,673.89

KR3F19020002 KR3F19020002: S&P 500 INDEX S 88579Y101 20180320S005140 -6.000 3M CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 232.120000 -565.84 1,392.58 826.74

KR3F19020002 KR3F19020002: S&P 500 INDEX S 886547108 20180216S004040 304.. -378.000 TIFFANY & CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 101.210000 -21,643.85 38,253.62 16,609.77

KR3F19020002 KR3F19020002: S&P 500 INDEX S 887317303 20180216S001030 304.. -2,883.000 TIME WARNER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 94.820000 -137,711.05 273,339.24 135,628.19

KR3F19020002 KR3F19020002: S&P 500 INDEX S 891027104 20180216S004010 304.. -397.000 TORCHMARK CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 85.800000 -12,999.39 34,059.26 21,059.87

KR3F19020002 KR3F19020002: S&P 500 INDEX S 891027104 20180320S004700 -25.000 TORCHMARK CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 85.850000 -818.60 2,146.04 1,327.44

KR3F19020002 KR3F19020002: S&P 500 INDEX S 891906109 20180216S003350 304.. -619.000 TOTAL SYSTEM SERVICES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 86.210000 -22,439.34 53,358.75 30,919.41

KR3F19020002 KR3F19020002: S&P 500 INDEX S 891906109 20180320S004520 -38.000 TOTAL SYSTEM SERVICES INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 89.350000 -1,377.54 3,394.97 2,017.43

KR3F19020002 KR3F19020002: S&P 500 INDEX S 892356106 20180216S003840 304.. -465.000 TRACTOR SUPPLY CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 68.940000 -35,322.88 32,053.95 -3,268.93

KR3F19020002 KR3F19020002: S&P 500 INDEX S 892356106 20180320S005170 -6.000 TRACTOR SUPPLY CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 63.240000 -455.78 379.40 -76.38

KR3F19020002 KR3F19020002: S&P 500 INDEX S 893641100 20180216S004390 304.. -179.000 TRANSDIGM GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 297.720000 -46,332.59 53,286.64 6,954.05

KR3F19020002 KR3F19020002: S&P 500 INDEX S 89417E109 20180216S002550 304.. -1,013.000 TRAVELERS COS INC/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 140.930000 -65,339.28 142,748.08 77,408.80

KR3F19020002 KR3F19020002: S&P 500 INDEX S 89417E109 20180320S004430 -41.000 TRAVELERS COS INC/THE 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 140.640000 -2,644.53 5,765.67 3,121.14

KR3F19020002 KR3F19020002: S&P 500 INDEX S 896945201 20180216S004640 304.. -401.000 TRIPADVISOR INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 42.450000 -19,668.12 17,020.77 -2,647.35

KR3F19020002 KR3F19020002: S&P 500 INDEX S 90130A101 20180216S004750 304.. -3,902.000 TWENTY-FIRST CENTURY FOX INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 36.890000 -74,775.33 143,930.65 69,155.32

KR3F19020002 KR3F19020002: S&P 500 INDEX S 90130A200 20180216S001670 304.. -1,626.000 TWENTY-FIRST CENTURY FOX INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 36.560000 -44,194.72 59,440.72 15,246.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 902494103 20180216S002420 304.. -1,102.000 TYSON FOODS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 75.650000 -33,803.34 83,358.12 49,554.78

KR3F19020002 KR3F19020002: S&P 500 INDEX S 902653104 20180216S002590 304.. -991.000 UDR INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 34.480000 -37,273.09 34,166.33 -3,106.76

KR3F19020002 KR3F19020002: S&P 500 INDEX S 902973304 20180216S000520 304.. -5,836.000 US BANCORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 54.870000 -177,496.23 320,189.90 142,693.67

KR3F19020002 KR3F19020002: S&P 500 INDEX S 902973304 20180320S004060 -105.000 US BANCORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 53.050000 -3,193.47 5,569.70 2,376.23

KR3F19020002 KR3F19020002: S&P 500 INDEX S 90384S303 20180216S004970 304.. -216.000 ULTA BEAUTY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 204.450000 -45,024.17 44,156.86 -867.31

KR3F19020002 KR3F19020002: S&P 500 INDEX S 90384S303 20180320S005110 -8.000 ULTA BEAUTY INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 216.890000 -1,667.56 1,734.94 67.38

KR3F19020002 KR3F19020002: S&P 500 INDEX S 904311107 20180216S004670 304.. -685.000 UNDER ARMOUR INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 18.140000 -20,898.65 12,424.68 -8,473.97

KR3F19020002 KR3F19020002: S&P 500 INDEX S 904311206 20180216S004700 304.. -682.000 UNDER ARMOUR INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 16.440000 -20,210.95 11,210.98 -8,999.97

KR3F19020002 KR3F19020002: S&P 500 INDEX S 907818108 20180216S001020 304.. -2,915.000 UNION PACIFIC CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 133.440000 -133,339.33 388,939.44 255,600.11

KR3F19020002 KR3F19020002: S&P 500 INDEX S 910047109 20180216S002720 304.. -932.000 UNITED CONTINENTAL HOLDINGS IN UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 66.850000 -53,937.29 62,298.09 8,360.80

KR3F19020002 KR3F19020002: S&P 500 INDEX S 910047109 20180320S003840 -215.000 UNITED CONTINENTAL HOLDINGS IN
3062.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 70.430000 -12,442.61 15,140.96 2,698.35

KR3F19020002 KR3F19020002: S&P 500 INDEX S 911312106 20180216S001150 304.. -2,544.000 UNITED PARCEL SERVICE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 107.120000 -199,937.75 272,486.54 72,548.79

KR3F19020002 KR3F19020002: S&P 500 INDEX S 911363109 20180216S004200 304.. -312.000 UNITED RENTALS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 166.410000 -31,575.76 51,914.83 20,339.07

KR3F19020002 KR3F19020002: S&P 500 INDEX S 913017109 20180216S001080 304.. -2,750.000 UNITED TECHNOLOGIES CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 130.090000 -178,813.96 357,712.40 178,898.44

KR3F19020002 KR3F19020002: S&P 500 INDEX S 91324P102 20180216S000830 304.. -3,587.000 UNITEDHEALTH GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 225.990000 -275,291.53 810,546.60 535,255.07

KR3F19020002 KR3F19020002: S&P 500 INDEX S 913903100 20180216S004150 304.. -324.000 UNIVERSAL HEALTH SERVICES INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 117.970000 -37,100.27 38,218.52 1,118.25

Transaction Detail

S&P 500 INDEX - KR3F19020002 Period :  1/1/2018 to 3/31/2018
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 913903100 20180320S005030 -11.000 UNIVERSAL HEALTH SERVICES INC
30622.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 123.570000 -1,259.58 1,359.13 99.55

KR3F19020002 KR3F19020002: S&P 500 INDEX S 91529Y106 20180216S002920 304.. -831.000 UNUM GROUP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 51.840000 -25,296.70 43,074.81 17,778.11

KR3F19020002 KR3F19020002: S&P 500 INDEX S 91529Y106 20180320S004350 -63.000 UNUM GROUP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 50.210000 -1,917.80 3,162.91 1,245.11

KR3F19020002 KR3F19020002: S&P 500 INDEX S 918204108 20180216S002140 304.. -1,214.000 VF CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 73.900000 -66,111.27 89,705.79 23,594.52

KR3F19020002 KR3F19020002: S&P 500 INDEX S 91913Y100 20180216S001690 304.. -1,620.000 VALERO ENERGY CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 93.200000 -55,114.74 150,969.19 95,854.45

KR3F19020002 KR3F19020002: S&P 500 INDEX S 91913Y100 20180320S004210 -84.000 VALERO ENERGY CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 93.570000 -2,857.80 7,859.10 5,001.30

KR3F19020002 KR3F19020002: S&P 500 INDEX S 92220P105 20180216S004120 304.. -339.000 VARIAN MEDICAL SYSTEMS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 121.330000 -21,062.40 41,126.83 20,064.43

KR3F19020002 KR3F19020002: S&P 500 INDEX S 92220P105 20180320S005250 -4.000 VARIAN MEDICAL SYSTEMS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 123.870000 -248.52 495.42 246.90

KR3F19020002 KR3F19020002: S&P 500 INDEX S 92276F100 20180216S002000 304.. -1,318.000 VENTAS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 50.790000 -69,244.73 66,934.65 -2,310.08

KR3F19020002 KR3F19020002: S&P 500 INDEX S 92343E102 20180216S005130 304.. -314.000 VERISIGN INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 116.470000 -15,553.44 36,567.99 21,014.55

KR3F19020002 KR3F19020002: S&P 500 INDEX S 92343E102 20180320S004690 -25.000 VERISIGN INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 124.720000 -1,238.33 3,117.69 1,879.36

KR3F19020002 KR3F19020002: S&P 500 INDEX S 92343V104 20180216S000320 304.. -15,103.000 VERIZON COMMUNICATIONS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 49.750000 -637,448.27 751,300.54 113,852.27

KR3F19020002 KR3F19020002: S&P 500 INDEX S 92345Y106 20180216S003470 304.. -575.000 VERISK ANALYTICS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 98.170000 -43,134.10 56,442.21 13,308.11

KR3F19020002 KR3F19020002: S&P 500 INDEX S 92345Y106 20180320S005310 -1.000 VERISK ANALYTICS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 104.250000 -75.02 104.23 29.21

KR3F19020002 KR3F19020002: S&P 500 INDEX S 92532F100 20180216S002710 304.. -936.000 VERTEX PHARMACEUTICALS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 160.850000 -81,874.88 150,540.83 68,665.95

KR3F19020002 KR3F19020002: S&P 500 INDEX S 92553P201 20180216S002020 304.. -1,306.000 VIACOM INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 33.980000 -61,383.86 44,373.52 -17,010.34

KR3F19020002 KR3F19020002: S&P 500 INDEX S 92826C839 20180216S004730 304.. -6,714.000 VISA INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 121.930000 -282,161.61 818,557.70 536,396.09

KR3F19020002 KR3F19020002: S&P 500 INDEX S 92826C839 20180320S003880 -178.000 VISA INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 123.380000 -7,480.60 21,959.48 14,478.88

KR3F19020002 KR3F19020002: S&P 500 INDEX S 929042109 20180216S003280 304.. -639.000 VORNADO REALTY TRUST UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 67.030000 -42,753.34 42,827.97 74.63

KR3F19020002 KR3F19020002: S&P 500 INDEX S 929160109 20180216S003760 304.. -490.000 VULCAN MATERIALS CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 126.700000 -30,613.10 62,076.90 31,463.80

KR3F19020002 KR3F19020002: S&P 500 INDEX S 92939U106 20180216S004780 304.. -1,169.000 WEC ENERGY GROUP INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 61.200000 -46,518.51 71,535.77 25,017.26

KR3F19020002 KR3F19020002: S&P 500 INDEX S 931142103 20180216S000570 304.. -5,419.000 WALMART INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 102.980000 -335,957.57 557,993.87 222,036.30

KR3F19020002 KR3F19020002: S&P 500 INDEX S 931142103 20180320S003830 -222.000 WALMART INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 87.880000 -13,763.16 19,507.44 5,744.28

KR3F19020002 KR3F19020002: S&P 500 INDEX S 931427108 20180216S000940 304.. -3,214.000 WALGREENS BOOTS ALLIANCE INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 69.990000 -173,484.55 224,925.79 51,441.24

KR3F19020002 KR3F19020002: S&P 500 INDEX S 931427108 20180320S003700 -339.000 WALGREENS BOOTS ALLIANCE INC
30622.. UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 66.710000 -18,298.46 22,612.46 4,314.00

KR3F19020002 KR3F19020002: S&P 500 INDEX S 94106L109 20180216S001860 304.. -1,479.000 WASTE MANAGEMENT INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 84.110000 -56,868.30 124,386.48 67,518.18

KR3F19020002 KR3F19020002: S&P 500 INDEX S 941848103 20180216S004230 304.. -294.000 WATERS CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 206.470000 -30,593.18 60,696.22 30,103.04

KR3F19020002 KR3F19020002: S&P 500 INDEX S 941848103 20180320S004930 -14.000 WATERS CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 212.590000 -1,456.82 2,975.97 1,519.15

KR3F19020002 KR3F19020002: S&P 500 INDEX S 949746101 20180216S000300 304.. -16,407.000 WELLS FARGO & CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 59.680000 -648,073.01 979,073.70 331,000.69

KR3F19020002 KR3F19020002: S&P 500 INDEX S 949746101 20180320S003530 -787.000 WELLS FARGO & CO 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 55.770000 -31,086.33 43,886.68 12,800.35

KR3F19020002 KR3F19020002: S&P 500 INDEX S 95040Q104 20180216S001910 304.. -1,371.000 WELLTOWER INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 55.300000 -83,427.84 75,808.85 -7,618.99

KR3F19020002 KR3F19020002: S&P 500 INDEX S 958102105 20180216S002430 304.. -1,095.000 WESTERN DIGITAL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 84.290000 -47,145.70 92,288.49 45,142.79

KR3F19020002 KR3F19020002: S&P 500 INDEX S 959802109 20180216S005140 304.. -1,700.000 WESTERN UNION CO/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 20.150000 -31,719.58 34,251.63 2,532.05

KR3F19020002 KR3F19020002: S&P 500 INDEX S 96145D105 20180216S002680 304.. -943.000 WESTROCK CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 64.750000 -38,712.00 61,053.25 22,341.25

KR3F19020002 KR3F19020002: S&P 500 INDEX S 962166104 20180216S001070 304.. -2,795.000 WEYERHAEUSER CO UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 35.010000 -69,204.99 97,843.34 28,638.35

KR3F19020002 KR3F19020002: S&P 500 INDEX S 963320106 20180216S004300 304.. -266.000 WHIRLPOOL CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 176.460000 -22,910.52 46,933.75 24,023.23

KR3F19020002 KR3F19020002: S&P 500 INDEX S 963320106 20180320S004730 -24.000 WHIRLPOOL CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 158.910000 -2,067.11 3,813.46 1,746.35

KR3F19020002 KR3F19020002: S&P 500 INDEX S 969457100 20180216S000980 304.. -3,061.000 WILLIAMS COS INC/THE UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 29.830000 -76,204.53 91,300.67 15,096.14

KR3F19020002 KR3F19020002: S&P 500 INDEX S 98310W108 20180216S004060 304.. -375.000 WYNDHAM WORLDWIDE CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 122.650000 -19,153.83 45,989.23 26,835.40

KR3F19020002 KR3F19020002: S&P 500 INDEX S 98310W108 20180320S004550 -33.000 WYNDHAM WORLDWIDE CORP 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 116.980000 -1,685.54 3,859.96 2,174.42

KR3F19020002 KR3F19020002: S&P 500 INDEX S 983134107 20180216S004220 304.. -297.000 WYNN RESORTS LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 164.110000 -33,680.33 48,735.88 15,055.55

KR3F19020002 KR3F19020002: S&P 500 INDEX S 98389B100 20180216S001480 304.. -1,880.000 XCEL ENERGY INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 44.130000 -55,599.66 82,956.26 27,356.60

KR3F19020002 KR3F19020002: S&P 500 INDEX S 983919101 20180216S002730 304.. -929.000 XILINX INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 67.060000 -35,832.79 62,292.63 26,459.84

KR3F19020002 KR3F19020002: S&P 500 INDEX S 984121608 20180216S002990 304.. -790.000 XEROX CORP UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 30.430000 -19,288.22 24,037.34 4,749.12

KR3F19020002 KR3F19020002: S&P 500 INDEX S 98419M100 20180216S003180 304.. -665.000 XYLEM INC/NY UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 74.540000 -20,082.03 49,564.23 29,482.20

KR3F19020002 KR3F19020002: S&P 500 INDEX S 988498101 20180216S002100 304.. -1,247.000 YUM! BRANDS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 78.740000 -56,183.96 98,179.15 41,995.19

KR3F19020002 KR3F19020002: S&P 500 INDEX S 988498101 20180320S004170 -90.000 YUM! BRANDS INC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 82.500000 -4,054.98 7,424.26 3,369.28

Transaction Detail

S&P 500 INDEX - KR3F19020002 Period :  1/1/2018 to 3/31/2018
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KR3F19020002 KR3F19020002: S&P 500 INDEX S 98956P102 20180216S003060 304.. -750.000 ZIMMER BIOMET HOLDINGS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 119.700000 -55,060.56 89,766.19 34,705.63

KR3F19020002 KR3F19020002: S&P 500 INDEX S 989701107 20180216S005050 304.. -740.000 ZIONS BANCORPORATION UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 54.610000 -29,811.48 40,407.43 10,595.95

KR3F19020002 KR3F19020002: S&P 500 INDEX S 989701107 20180320S004310 -66.000 ZIONS BANCORPORATION 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 55.350000 -2,658.86 3,652.74 993.88

KR3F19020002 KR3F19020002: S&P 500 INDEX S 98978V103 20180216S001560 304.. -1,804.000 ZOETIS INC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 78.340000 -65,024.38 141,311.49 76,287.11

KR3F19020002 KR3F19020002: S&P 500 INDEX S G0176J109 20180216S004100 304.. -351.000 ALLEGION PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 82.190000 -13,922.58 28,845.86 14,923.28

KR3F19020002 KR3F19020002: S&P 500 INDEX S G0177J108 20180216S002130 304.. -1,231.000 ALLERGAN PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 164.350000 -276,450.56 202,295.00 -74,155.56

KR3F19020002 KR3F19020002: S&P 500 INDEX S G0177J108 20180320S004490 -39.000 ALLERGAN PLC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 166.370000 -8,758.39 6,487.79 -2,270.60

KR3F19020002 KR3F19020002: S&P 500 INDEX S G0408V102 20180216S002760 304.. -925.000 AON PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 140.360000 -59,310.12 129,820.26 70,510.14

KR3F19020002 KR3F19020002: S&P 500 INDEX S G0408V102 20180320S004250 -75.000 AON PLC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 145.630000 -4,808.93 10,921.17 6,112.24

KR3F19020002 KR3F19020002: S&P 500 INDEX S G1151C101 20180216S001250 304.. -2,288.000 ACCENTURE PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 160.960000 -164,744.55 368,240.35 203,495.80

KR3F19020002 KR3F19020002: S&P 500 INDEX S G1151C101 20180320S005150 -7.000 ACCENTURE PLC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 161.310000 -504.03 1,129.06 625.03

KR3F19020002 KR3F19020002: S&P 500 INDEX S G29183103 20180216S001650 304.. -1,631.000 EATON CORP PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 82.660000 -87,525.85 134,805.23 47,279.38

KR3F19020002 KR3F19020002: S&P 500 INDEX S G3223R108 20180216S004410 304.. -152.000 EVEREST RE GROUP LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 241.750000 -38,827.50 36,742.39 -2,085.11

KR3F19020002 KR3F19020002: S&P 500 INDEX S G3223R108 20180320S005220 -4.000 EVEREST RE GROUP LTD 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 263.130000 -1,021.78 1,052.41 30.63

KR3F19020002 KR3F19020002: S&P 500 INDEX S G47567105 20180216S001950 304.. -1,345.000 IHS MARKIT LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 46.420000 -63,587.99 62,428.77 -1,159.22

KR3F19020002 KR3F19020002: S&P 500 INDEX S G47567105 20180320S004920 -14.000 IHS MARKIT LTD 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 48.800000 -661.88 683.13 21.25

KR3F19020002 KR3F19020002: S&P 500 INDEX S G47791101 20180216S002750 304.. -925.000 INGERSOLL-RAND PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 91.730000 -39,900.08 84,841.92 44,941.84

KR3F19020002 KR3F19020002: S&P 500 INDEX S G491BT108 20180216S001810 304.. -1,507.000 INVESCO LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 33.120000 -36,570.75 49,906.94 13,336.19

KR3F19020002 KR3F19020002: S&P 500 INDEX S G51502105 20180216S000870 304.. -3,426.000 JOHNSON CONTROLS INTERNATIONAL UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 38.170000 -132,743.75 130,757.58 -1,986.17

KR3F19020002 KR3F19020002: S&P 500 INDEX S G5960L103 20180216S000630 304.. -5,011.000 MEDTRONIC PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 82.800000 -378,415.08 414,870.09 36,455.01

KR3F19020002 KR3F19020002: S&P 500 INDEX S G60754101 20180216S003520 304.. -563.000 MICHAEL KORS HOLDINGS LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 64.350000 -38,862.92 36,225.49 -2,637.43

KR3F19020002 KR3F19020002: S&P 500 INDEX S G6095L109 20180216S002600 304.. -984.000 APTIV PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 93.410000 -40,945.89 91,906.42 50,960.53

KR3F19020002 KR3F19020002: S&P 500 INDEX S G6518L108 20180216S005020 304.. -1,239.000 NIELSEN HOLDINGS PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 33.580000 -51,501.48 41,601.53 -9,899.95

KR3F19020002 KR3F19020002: S&P 500 INDEX S G66721104 20180216S003210 304.. -659.000 NORWEGIAN CRUISE LINE HOLDINGS UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 59.010000 -35,590.94 38,883.77 3,292.83

KR3F19020002 KR3F19020002: S&P 500 INDEX S G7945M107 20180216S004850 304.. -1,071.000 SEAGATE TECHNOLOGY PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 51.460000 -30,797.35 55,108.25 24,310.90

KR3F19020002 KR3F19020002: S&P 500 INDEX S G7945M107 20180320S004150 -91.000 SEAGATE TECHNOLOGY PLC 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 60.130000 -2,616.77 5,471.29 2,854.52

KR3F19020002 KR3F19020002: S&P 500 INDEX S G7S00T104 20180216S005000 304.. -612.000 PENTAIR PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 70.480000 -25,830.17 43,129.52 17,299.35

KR3F19020002 KR3F19020002: S&P 500 INDEX S G81276100 20180216S004680 304.. -224.000 SIGNET JEWELERS LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 51.240000 -29,167.87 11,476.63 -17,691.24

KR3F19020002 KR3F19020002: S&P 500 INDEX S G81276100 20180320S003490 -1,382.000 SIGNET JEWELERS LTD 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 38.500000 -179,955.31 53,201.78 -126,753.53

KR3F19020002 KR3F19020002: S&P 500 INDEX S G87110105 20180216S001680 304.. -1,624.000 TECHNIPFMC PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 29.530000 -55,166.65 47,952.01 -7,214.64

KR3F19020002 KR3F19020002: S&P 500 INDEX S G96629103 20180216S003770 304.. -489.000 WILLIS TOWERS WATSON PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 159.190000 -55,053.49 77,836.27 22,782.78

KR3F19020002 KR3F19020002: S&P 500 INDEX S G97822103 20180216S004990 304.. -484.000 PERRIGO CO PLC UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 89.270000 -72,666.82 43,202.44 -29,464.38

KR3F19020002 KR3F19020002: S&P 500 INDEX S G98294104 20180216S002660 304.. -948.000 XL GROUP LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 43.130000 -44,367.69 40,883.22 -3,484.47

KR3F19020002 KR3F19020002: S&P 500 INDEX S H1467J104 20180216S001630 304.. -1,718.000 CHUBB LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 146.700000 -162,344.35 252,005.87 89,661.52

KR3F19020002 KR3F19020002: S&P 500 INDEX S H2906T109 20180216S004500 304.. -411.000 GARMIN LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 64.790000 -17,593.20 26,626.07 9,032.87

KR3F19020002 KR3F19020002: S&P 500 INDEX S H2906T109 20180320S005230 -3.000 GARMIN LTD 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 59.950000 -128.42 179.83 51.41

KR3F19020002 KR3F19020002: S&P 500 INDEX S H84989104 20180216S002050 304.. -1,301.000 TE CONNECTIVITY LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 101.130000 -55,871.10 131,557.22 75,686.12

KR3F19020002 KR3F19020002: S&P 500 INDEX S N53745100 20180216S002180 304.. -1,198.000 LYONDELLBASELL INDUSTRIES NV UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 109.800000 -75,446.56 131,527.49 56,080.93

KR3F19020002 KR3F19020002: S&P 500 INDEX S N59465109 20180216S001410 304.. -1,986.000 MYLAN NV UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 41.750000 -105,255.87 82,907.36 -22,348.51

KR3F19020002 KR3F19020002: S&P 500 INDEX S N59465109 20180320S003630 -471.000 MYLAN NV 30622988 UBS SECU.. 3/20/2018 3/20/2018 3/22/2018 40.820000 -24,962.50 19,224.33 -5,738.17

KR3F19020002 KR3F19020002: S&P 500 INDEX S V7780T103 20180216S003300 304.. -634.000 ROYAL CARIBBEAN CRUISES LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 131.100000 -50,343.02 83,109.24 32,766.22

KR3F19020002 KR3F19020002: S&P 500 INDEX S Y09827109 20180216S001820 304.. -1,505.000 BROADCOM LTD UBS SECU.. 2/16/2018 2/16/2018 2/21/2018 251.270000 -166,654.77 378,124.25 211,469.48

Transaction Detail

S&P 500 INDEX - KR3F19020002 Period :  1/1/2018 to 3/31/2018
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GRAND TOTAL 125,158,955... 1,023,687.00 2,887.08 0.00

INTEREST 0.000 266,128.25 266,128.25 0.00

U.S. DOLLAR 0.000 266,128.25 266,128.25 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IT 996085619 20180103S000010 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/3/2018 1/3/2018 1/1/2018 0.000000 428.10 428.10 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IT 996085619 20180202S000010 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 2/2/2018 2/2/2018 2/1/2018 0.000000 174.72 174.72 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IT 996085619 20180302S000120 0.000 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 3/2/2018 3/2/2018 3/1/2018 0.000000 310.35 310.35 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IT 912828B25 20180116S000020 0.000 US TREAS-CPI INFLAT 0.625% 01/15/2024
.. 1/16/2018 1/16/2018 1/15/2018 0.000000 25,272.49 25,272.49 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IT 912828H45 20180116S000120 0.000 US TREAS-CPI INFLAT 0.250% 01/15/2025
.. 1/16/2018 1/16/2018 1/15/2018 0.000000 17,541.59 17,541.59 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IT 912828H45 20180116S000130 0.000 US TREAS-CPI INFLAT 0.250% 01/15/2025
.. 1/16/2018 1/16/2018 1/15/2018 0.000000 683.44 683.44 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IT 912828JX9 20180116S000090 0.000 US TREAS-CPI INFLAT 2.125% 01/15/2019
.. 1/16/2018 1/16/2018 1/15/2018 0.000000 28,686.35 28,686.35 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IT 912828LA6 20180116S000060 0.000 US TREAS-CPI INFLAT 1.875% 07/15/2019
.. 1/16/2018 1/16/2018 1/15/2018 0.000000 30,325.05 30,325.05 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IT 912828MF4 20180116S000080 0.000 US TREAS-CPI INFLAT 1.375% 01/15/2020
.. 1/16/2018 1/16/2018 1/15/2018 0.000000 23,526.32 23,526.32 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IT 912828NM8 20180116S000010 0.000 US TREAS-CPI INFLAT 1.250% 07/15/2020
.. 1/16/2018 1/16/2018 1/15/2018 0.000000 38,172.94 38,172.94 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IT 912828PP9 20180116S000070 0.000 US TREAS-CPI INFLAT 1.125% 01/15/2021
.. 1/16/2018 1/16/2018 1/15/2018 0.000000 36,153.68 36,153.68 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IT 912828SA9 20180116S000100 0.000 US TREAS-CPI INFLAT 0.125% 01/15/2022
.. 1/16/2018 1/16/2018 1/15/2018 0.000000 254.07 254.07 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IT 912828SA9 20180116S000110 0.000 US TREAS-CPI INFLAT 0.125% 01/15/2022
.. 1/16/2018 1/16/2018 1/15/2018 0.000000 4,513.94 4,513.94 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IT 912828TE0 20180116S000050 0.000 US TREAS-CPI INFLAT 0.125% 07/15/2022
.. 1/16/2018 1/16/2018 1/15/2018 0.000000 20,614.62 20,614.62 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IT 912828UH1 20180116S000030 0.000 US TREAS-CPI INFLAT 0.125% 01/15/2023
.. 1/16/2018 1/16/2018 1/15/2018 0.000000 6,679.00 6,679.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IT 912828VM9 20180116S000040 0.000 US TREAS-CPI INFLAT 0.375% 07/15/2023
.. 1/16/2018 1/16/2018 1/15/2018 0.000000 32,791.59 32,791.59 0.00

INTEREST ACCRUAL 124,401,396... 0.00 2,887.08 0.00

U.S. DOLLAR 124,401,396... 0.00 2,887.08 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IA 996085619 20180103A000030 2,248.060 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 12/31/2017 12/31/2017 1/1/2018 0.000000 0.00 2.85 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IA 996085619 20180202A000130 267,891.240 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
.. 1/31/2018 1/31/2018 2/1/2018 0.000000 0.00 0.05 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IA 912828B25 20180116A000160 8,087,197.498 US TREAS-CPI INFLAT 0.625% 01/15/2024
.. 1/16/2018 1/16/2018 7/15/2018 0.000000 0.00 0.01 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IA 912828B25 20180116A000180 8,087,197.498 US TREAS-CPI INFLAT 0.625% 01/15/2024
.. 1/12/2018 1/12/2018 1/15/2018 0.000000 0.00 274.70 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IA 912828H45 20180116A000190 14,579,880.000 US TREAS-CPI INFLAT 0.250% 01/15/2025
.. 1/12/2018 1/12/2018 1/15/2018 0.000000 0.00 198.28 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IA 912828JX9 20180116A000170 2,699,891.500 US TREAS-CPI INFLAT 2.125% 01/15/2019
.. 1/16/2018 1/16/2018 7/15/2018 0.000000 0.00 0.01 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IA 912828JX9 20180116A000200 2,699,891.500 US TREAS-CPI INFLAT 2.125% 01/15/2019
.. 1/12/2018 1/12/2018 1/15/2018 0.000000 0.00 311.81 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IA 912828LA6 20180116A000210 3,234,672.000 US TREAS-CPI INFLAT 1.875% 07/15/2019
.. 1/12/2018 1/12/2018 1/15/2018 0.000000 0.00 329.62 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IA 912828MF4 20180116A000220 3,422,010.000 US TREAS-CPI INFLAT 1.375% 01/15/2020
.. 1/12/2018 1/12/2018 1/15/2018 0.000000 0.00 255.72 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IA 912828NM8 20180116A000230 6,107,670.000 US TREAS-CPI INFLAT 1.250% 07/15/2020
.. 1/12/2018 1/12/2018 1/15/2018 0.000000 0.00 414.93 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IA 912828PP9 20180116A000240 6,427,320.000 US TREAS-CPI INFLAT 1.125% 01/15/2021
.. 1/12/2018 1/12/2018 1/15/2018 0.000000 0.00 392.98 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IA 912828SA9 20180116A000250 7,628,810.005 US TREAS-CPI INFLAT 0.125% 01/15/2022
.. 1/12/2018 1/12/2018 1/15/2018 0.000000 0.00 51.83 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IA 912828TE0 20180116A000260 32,983,372.500 US TREAS-CPI INFLAT 0.125% 07/15/2022
.. 1/12/2018 1/12/2018 1/15/2018 0.000000 0.00 224.08 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IA 912828UH1 20180116A000270 10,684,500.000 US TREAS-CPI INFLAT 0.125% 01/15/2023
.. 1/12/2018 1/12/2018 1/15/2018 0.000000 0.00 73.77 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS IA 912828VM9 20180116A000280 17,488,844.997 US TREAS-CPI INFLAT 0.375% 07/15/2023
.. 1/12/2018 1/12/2018 1/15/2018 0.000000 0.00 356.44 0.00

MANUAL JOURNAL ENTRIES 0.000 0.00 0.00 0.00

Transaction Detail

INTERNAL TIPS - KR3F39010002 Period :  1/1/2018 to 3/31/2018
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U.S. DOLLAR 0.000 0.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20180214A000180 0.000 DEC BNY SL REBATES GL ACCT:(71042C) 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 5,619.23 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20180314A000200 0.000 JANUARY JNL BACKOUT GL
ACCT:(71042C) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -5,619.23 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20180314A000230 0.000 FEB BNY SL REBATES GL ACCT:(71042C) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 1,925.93 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20180413A000190 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(7104.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -1,925.93 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20180214A000150 0.000 DECEMBER JNL BACKOUT GL
ACCT:(2203.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 666.22 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20180214A000170 0.000 JAN BNY SL BANK FEES GL
ACCT:(220390) 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -767.18 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20180314A000190 0.000 JANUARY JNL BACKOUT GL
ACCT:(220390) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 767.18 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20180314A000220 0.000 FEB BNY SL BANK FEES GL
ACCT:(220390) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -826.10 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20180413A000180 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(2203.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 826.10 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20180413A000210 0.000 MAR BNY SL BANK FEES GL
ACCT:(220390) 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -871.02 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20180214A000180 0.000 DEC BNY SL REBATES GL ACCT:(220391) 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -5,619.23 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20180314A000200 0.000 JANUARY JNL BACKOUT GL
ACCT:(220391) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 5,619.23 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20180314A000230 0.000 FEB BNY SL REBATES GL ACCT:(220391) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -1,925.93 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20180413A000190 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(2203.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 1,925.93 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20180214A000140 0.000 DECEMBER JNL BACKOUT GL
ACCT:(1203.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -4,441.64 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20180214A000160 0.000 JAN BNY SL GROSS EARN GL
ACCT:(1203.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 10,733.90 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20180314A000180 0.000 JANUARY JNL BACKOUT GL
ACCT:(120350) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -10,733.90 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20180314A000210 0.000 FEB BNY SL GROSS EARN GL
ACCT:(1203.. 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 7,433.50 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20180413A000170 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(1203.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -7,433.50 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20180413A000200 0.000 MAR BNY SL GROSS EARN GL
ACCT:(1203.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 5,807.05 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20180214A000150 0.000 DECEMBER JNL BACKOUT GL
ACCT:(7104.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -666.22 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20180214A000170 0.000 JAN BNY SL BANK FEES GL
ACCT:(710480) 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 767.18 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20180314A000190 0.000 JANUARY JNL BACKOUT GL
ACCT:(710480) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -767.18 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20180314A000220 0.000 FEB BNY SL BANK FEES GL
ACCT:(710480) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 826.10 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20180413A000180 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(7104.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -826.10 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20180413A000210 0.000 MAR BNY SL BANK FEES GL
ACCT:(710480) 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 871.02 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20180214A000140 0.000 DECEMBER JNL BACKOUT GL
ACCT:(6250.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 4,441.64 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20180214A000160 0.000 JAN BNY SL GROSS EARN GL
ACCT:(6250.. 1/31/2018 1/31/2018 1/31/2018 0.000000 0.00 -10,733.90 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20180314A000180 0.000 JANUARY JNL BACKOUT GL
ACCT:(625050) 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 10,733.90 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20180314A000210 0.000 FEB BNY SL GROSS EARN GL
ACCT:(6250.. 2/28/2018 2/28/2018 2/28/2018 0.000000 0.00 -7,433.50 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20180413A000170 0.000 FEBRUARY JNL BACKOUT GL
ACCT:(6250.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 7,433.50 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS JNL 20180413A000200 0.000 MAR BNY SL GROSS EARN GL
ACCT:(6250.. 3/31/2018 3/31/2018 3/31/2018 0.000000 0.00 -5,807.05 0.00

PURCHASES 266,128.250 266,128.25 -266,128.25 0.00

U.S. DOLLAR 266,128.250 266,128.25 -266,128.25 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS B 996085619 20180103S000040 428.100 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/3/2018 1/3/2018 1/3/2018 1.000000 428.10 -428.10 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS B 996085619 20180116S000290 265,215.080 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 1/16/2018 1/16/2018 1/16/2018 1.000000 265,215.08 -265,215.08 0.00
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KR3F39010002 KR3F39010002: INTERNAL TIPS B 996085619 20180202S000140 174.720 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 2/2/2018 2/2/2018 2/2/2018 1.000000 174.72 -174.72 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS B 996085619 20180302S000130 310.350 EB TEMP IVN FD VAR RT 12/31/49 FEE CL
..

BANK OF
N.. 3/2/2018 3/2/2018 3/2/2018 1.000000 310.35 -310.35 0.00

RECEIPTS AND DISBURSEMENT TRANSACTIONS 491,430.500 491,430.50 0.00 0.00

U.S. DOLLAR 491,430.500 491,430.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS CW 99VVARLW7 20180112S000040
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

REA.. 1/12/2018 1/12/2018 0.000000 -3,775.42 -3,775.42 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS CW 99VVARLW7 20180214S000130
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

REA.. 2/14/2018 2/14/2018 0.000000 -4,347.49 -4,347.49 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS CW 99VVARLW7 20180314S000130
CPZ.. 0.000 TRANSFER TO KR3F9001002 KRS INS

REA.. 3/14/2018 3/14/2018 0.000000 -4,681.47 -4,681.47 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828B25 20180102S000010 -153.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/2/2018 1/2/2018 1/2/2018 0.000000 -153.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828B25 20180108S000010 76.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/8/2018 1/8/2018 1/8/2018 0.000000 76.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828B25 20180119S000010 76.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/19/2018 1/19/2018 1/19/2018 0.000000 76.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828B25 20180201S000010 76.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/1/2018 2/1/2018 2/1/2018 0.000000 76.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828B25 20180202S000020 -535.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/2/2018 2/2/2018 2/2/2018 0.000000 -535.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828B25 20180205S000010 -153.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/5/2018 2/5/2018 2/5/2018 0.000000 -153.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828B25 20180206S000010 -229.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/6/2018 2/6/2018 2/6/2018 0.000000 -229.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828B25 20180207S000010 -153.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/7/2018 2/7/2018 2/7/2018 0.000000 -153.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828B25 20180208S000010 -153.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/8/2018 2/8/2018 2/8/2018 0.000000 -153.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828B25 20180209S000010 -535.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/9/2018 2/9/2018 2/9/2018 0.000000 -535.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828B25 20180212S000010 -153.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/12/2018 2/12/2018 2/12/2018 0.000000 -153.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828B25 20180213S000010 -153.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/13/2018 2/13/2018 2/13/2018 0.000000 -153.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828B25 20180214S000010 -153.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/14/2018 2/14/2018 2/14/2018 0.000000 -153.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828B25 20180215S000010 -229.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/15/2018 2/15/2018 2/15/2018 0.000000 -229.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828B25 20180216S000010 -459.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/16/2018 2/16/2018 2/16/2018 0.000000 -459.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828B25 20180220S000010 -229.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/20/2018 2/20/2018 2/20/2018 0.000000 -229.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828B25 20180220S000120 -153.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/19/2018 2/19/2018 2/19/2018 0.000000 -153.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828B25 20180221S000010 -153.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/21/2018 2/21/2018 2/21/2018 0.000000 -153.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828B25 20180222S000010 -153.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/22/2018 2/22/2018 2/22/2018 0.000000 -153.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828B25 20180223S000010 -535.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/23/2018 2/23/2018 2/23/2018 0.000000 -535.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828B25 20180226S000010 -153.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/26/2018 2/26/2018 2/26/2018 0.000000 -153.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828B25 20180227S000010 -153.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/27/2018 2/27/2018 2/27/2018 0.000000 -153.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828B25 20180228S000010 -153.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/28/2018 2/28/2018 2/28/2018 0.000000 -153.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828B25 20180301S000010 -229.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/1/2018 3/1/2018 3/1/2018 0.000000 -229.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828B25 20180302S000010 4,284.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/2/2018 3/2/2018 3/2/2018 0.000000 4,284.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828B25 20180305S000100 1,453.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/5/2018 3/5/2018 3/5/2018 0.000000 1,453.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828B25 20180306S000100 1,377.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/6/2018 3/6/2018 3/6/2018 0.000000 1,377.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828B25 20180307S000100 1,453.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/7/2018 3/7/2018 3/7/2018 0.000000 1,453.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828B25 20180308S000100 1,377.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/8/2018 3/8/2018 3/8/2018 0.000000 1,377.00 0.00 0.00
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KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828B25 20180309S000100 4,284.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/9/2018 3/9/2018 3/9/2018 0.000000 4,284.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828B25 20180312S000100 1,453.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/12/2018 3/12/2018 3/12/2018 0.000000 1,453.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828B25 20180313S000100 1,377.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/13/2018 3/13/2018 3/13/2018 0.000000 1,377.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828B25 20180314S000100 1,453.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/14/2018 3/14/2018 3/14/2018 0.000000 1,453.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828B25 20180315S000100 1,377.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/15/2018 3/15/2018 3/15/2018 0.000000 1,377.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828B25 20180316S000100 4,284.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/16/2018 3/16/2018 3/16/2018 0.000000 4,284.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828B25 20180319S000100 1,453.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/19/2018 3/19/2018 3/19/2018 0.000000 1,453.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828B25 20180320S000100 1,377.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/20/2018 3/20/2018 3/20/2018 0.000000 1,377.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828B25 20180321S000100 1,453.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/21/2018 3/21/2018 3/21/2018 0.000000 1,453.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828B25 20180322S000100 1,377.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/22/2018 3/22/2018 3/22/2018 0.000000 1,377.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828B25 20180323S000100 4,284.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/23/2018 3/23/2018 3/23/2018 0.000000 4,284.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828B25 20180326S000100 1,453.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/26/2018 3/26/2018 3/26/2018 0.000000 1,453.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828B25 20180327S000100 1,377.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/27/2018 3/27/2018 3/27/2018 0.000000 1,377.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828B25 20180328S000100 1,453.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/28/2018 3/28/2018 3/28/2018 0.000000 1,453.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828B25 20180329S000100 1,377.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/29/2018 3/29/2018 3/29/2018 0.000000 1,377.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828H45 20180102S000020 -280.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/2/2018 1/2/2018 1/2/2018 0.000000 -280.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828H45 20180103S000020 140.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/3/2018 1/3/2018 1/3/2018 0.000000 140.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828H45 20180116S000150 140.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/15/2018 1/15/2018 1/15/2018 0.000000 140.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828H45 20180126S000010 140.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/26/2018 1/26/2018 1/26/2018 0.000000 140.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828H45 20180202S000030 -980.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/2/2018 2/2/2018 2/2/2018 0.000000 -980.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828H45 20180205S000020 -280.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/5/2018 2/5/2018 2/5/2018 0.000000 -280.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828H45 20180206S000020 -280.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/6/2018 2/6/2018 2/6/2018 0.000000 -280.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828H45 20180207S000020 -280.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/7/2018 2/7/2018 2/7/2018 0.000000 -280.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828H45 20180208S000020 -280.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/8/2018 2/8/2018 2/8/2018 0.000000 -280.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828H45 20180209S000020 -980.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/9/2018 2/9/2018 2/9/2018 0.000000 -980.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828H45 20180212S000020 -280.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/12/2018 2/12/2018 2/12/2018 0.000000 -280.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828H45 20180213S000020 -280.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/13/2018 2/13/2018 2/13/2018 0.000000 -280.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828H45 20180214S000020 -420.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/14/2018 2/14/2018 2/14/2018 0.000000 -420.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828H45 20180215S000020 -280.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/15/2018 2/15/2018 2/15/2018 0.000000 -280.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828H45 20180216S000020 -840.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/16/2018 2/16/2018 2/16/2018 0.000000 -840.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828H45 20180220S000020 -420.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/20/2018 2/20/2018 2/20/2018 0.000000 -420.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828H45 20180220S000130 -280.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/19/2018 2/19/2018 2/19/2018 0.000000 -280.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828H45 20180221S000020 -280.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/21/2018 2/21/2018 2/21/2018 0.000000 -280.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828H45 20180222S000020 -280.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/22/2018 2/22/2018 2/22/2018 0.000000 -280.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828H45 20180223S000020 -980.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/23/2018 2/23/2018 2/23/2018 0.000000 -980.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828H45 20180226S000020 -280.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/26/2018 2/26/2018 2/26/2018 0.000000 -280.00 0.00 0.00
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KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828H45 20180227S000020 -280.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/27/2018 2/27/2018 2/27/2018 0.000000 -280.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828H45 20180228S000020 -280.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/28/2018 2/28/2018 2/28/2018 0.000000 -280.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828H45 20180301S000020 -280.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/1/2018 3/1/2018 3/1/2018 0.000000 -280.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828H45 20180302S000020 7,700.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/2/2018 3/2/2018 3/2/2018 0.000000 7,700.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828H45 20180305S000110 2,520.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/5/2018 3/5/2018 3/5/2018 0.000000 2,520.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828H45 20180306S000110 2,520.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/6/2018 3/6/2018 3/6/2018 0.000000 2,520.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828H45 20180307S000110 2,520.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/7/2018 3/7/2018 3/7/2018 0.000000 2,520.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828H45 20180308S000110 2,660.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/8/2018 3/8/2018 3/8/2018 0.000000 2,660.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828H45 20180309S000110 7,700.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/9/2018 3/9/2018 3/9/2018 0.000000 7,700.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828H45 20180312S000110 2,520.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/12/2018 3/12/2018 3/12/2018 0.000000 2,520.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828H45 20180313S000110 2,520.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/13/2018 3/13/2018 3/13/2018 0.000000 2,520.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828H45 20180314S000110 2,520.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/14/2018 3/14/2018 3/14/2018 0.000000 2,520.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828H45 20180315S000110 2,660.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/15/2018 3/15/2018 3/15/2018 0.000000 2,660.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828H45 20180316S000110 7,700.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/16/2018 3/16/2018 3/16/2018 0.000000 7,700.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828H45 20180319S000110 2,520.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/19/2018 3/19/2018 3/19/2018 0.000000 2,520.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828H45 20180320S000110 2,520.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/20/2018 3/20/2018 3/20/2018 0.000000 2,520.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828H45 20180321S000110 2,520.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/21/2018 3/21/2018 3/21/2018 0.000000 2,520.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828H45 20180322S000110 2,660.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/22/2018 3/22/2018 3/22/2018 0.000000 2,660.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828H45 20180323S000110 7,700.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/23/2018 3/23/2018 3/23/2018 0.000000 7,700.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828H45 20180326S000110 2,520.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/26/2018 3/26/2018 3/26/2018 0.000000 2,520.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828H45 20180327S000110 2,520.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/27/2018 3/27/2018 3/27/2018 0.000000 2,520.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828H45 20180328S000110 2,660.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/28/2018 3/28/2018 3/28/2018 0.000000 2,660.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828H45 20180329S000110 2,520.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/29/2018 3/29/2018 3/29/2018 0.000000 2,520.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828JX9 20180102S000030 -47.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/2/2018 1/2/2018 1/2/2018 0.000000 -47.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828JX9 20180112S000010 23.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/12/2018 1/12/2018 1/12/2018 0.000000 23.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828JX9 20180124S000010 23.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/24/2018 1/24/2018 1/24/2018 0.000000 23.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828JX9 20180202S000040 -164.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/2/2018 2/2/2018 2/2/2018 0.000000 -164.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828JX9 20180205S000030 -47.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/5/2018 2/5/2018 2/5/2018 0.000000 -47.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828JX9 20180206S000030 -70.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/6/2018 2/6/2018 2/6/2018 0.000000 -70.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828JX9 20180207S000030 -47.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/7/2018 2/7/2018 2/7/2018 0.000000 -47.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828JX9 20180208S000030 -70.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/8/2018 2/8/2018 2/8/2018 0.000000 -70.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828JX9 20180209S000030 -164.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/9/2018 2/9/2018 2/9/2018 0.000000 -164.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828JX9 20180212S000030 -47.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/12/2018 2/12/2018 2/12/2018 0.000000 -47.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828JX9 20180213S000030 -70.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/13/2018 2/13/2018 2/13/2018 0.000000 -70.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828JX9 20180214S000030 -47.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/14/2018 2/14/2018 2/14/2018 0.000000 -47.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828JX9 20180215S000030 -70.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/15/2018 2/15/2018 2/15/2018 0.000000 -70.50 0.00 0.00

Transaction Detail

INTERNAL TIPS - KR3F39010002 Period :  1/1/2018 to 3/31/2018
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KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828JX9 20180216S000030 -164.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/16/2018 2/16/2018 2/16/2018 0.000000 -164.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828JX9 20180220S000030 -70.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/20/2018 2/20/2018 2/20/2018 0.000000 -70.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828JX9 20180220S000140 -47.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/19/2018 2/19/2018 2/19/2018 0.000000 -47.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828JX9 20180221S000030 -47.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/21/2018 2/21/2018 2/21/2018 0.000000 -47.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828JX9 20180222S000030 -47.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/22/2018 2/22/2018 2/22/2018 0.000000 -47.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828JX9 20180223S000030 -188.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/23/2018 2/23/2018 2/23/2018 0.000000 -188.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828JX9 20180226S000030 -47.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/26/2018 2/26/2018 2/26/2018 0.000000 -47.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828JX9 20180227S000030 -47.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/27/2018 2/27/2018 2/27/2018 0.000000 -47.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828JX9 20180228S000030 -70.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/28/2018 2/28/2018 2/28/2018 0.000000 -70.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828JX9 20180301S000030 -47.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/1/2018 3/1/2018 3/1/2018 0.000000 -47.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828JX9 20180302S000030 1,410.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/2/2018 3/2/2018 3/2/2018 0.000000 1,410.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828JX9 20180305S000010 470.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/5/2018 3/5/2018 3/5/2018 0.000000 470.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828JX9 20180306S000010 493.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/6/2018 3/6/2018 3/6/2018 0.000000 493.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828JX9 20180307S000010 470.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/7/2018 3/7/2018 3/7/2018 0.000000 470.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828JX9 20180308S000010 470.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/8/2018 3/8/2018 3/8/2018 0.000000 470.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828JX9 20180309S000010 1,410.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/9/2018 3/9/2018 3/9/2018 0.000000 1,410.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828JX9 20180312S000010 493.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/12/2018 3/12/2018 3/12/2018 0.000000 493.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828JX9 20180313S000010 470.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/13/2018 3/13/2018 3/13/2018 0.000000 470.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828JX9 20180314S000010 470.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/14/2018 3/14/2018 3/14/2018 0.000000 470.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828JX9 20180315S000010 470.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/15/2018 3/15/2018 3/15/2018 0.000000 470.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828JX9 20180316S000010 1,433.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/16/2018 3/16/2018 3/16/2018 0.000000 1,433.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828JX9 20180319S000010 470.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/19/2018 3/19/2018 3/19/2018 0.000000 470.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828JX9 20180320S000010 470.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/20/2018 3/20/2018 3/20/2018 0.000000 470.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828JX9 20180321S000010 470.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/21/2018 3/21/2018 3/21/2018 0.000000 470.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828JX9 20180322S000010 470.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/22/2018 3/22/2018 3/22/2018 0.000000 470.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828JX9 20180323S000010 1,433.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/23/2018 3/23/2018 3/23/2018 0.000000 1,433.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828JX9 20180326S000010 470.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/26/2018 3/26/2018 3/26/2018 0.000000 470.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828JX9 20180327S000010 470.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/27/2018 3/27/2018 3/27/2018 0.000000 470.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828JX9 20180328S000010 493.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/28/2018 3/28/2018 3/28/2018 0.000000 493.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828JX9 20180329S000010 470.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/29/2018 3/29/2018 3/29/2018 0.000000 470.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828LA6 20180102S000040 -84.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/2/2018 1/2/2018 1/2/2018 0.000000 -84.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828LA6 20180105S000010 28.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/5/2018 1/5/2018 1/5/2018 0.000000 28.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828LA6 20180116S000140 28.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/16/2018 1/16/2018 1/16/2018 0.000000 28.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828LA6 20180126S000020 28.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/26/2018 1/26/2018 1/26/2018 0.000000 28.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828LA6 20180202S000050 -196.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/2/2018 2/2/2018 2/2/2018 0.000000 -196.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828LA6 20180205S000040 -84.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/5/2018 2/5/2018 2/5/2018 0.000000 -84.00 0.00 0.00

Transaction Detail
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KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828LA6 20180206S000040 -56.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/6/2018 2/6/2018 2/6/2018 0.000000 -56.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828LA6 20180207S000040 -84.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/7/2018 2/7/2018 2/7/2018 0.000000 -84.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828LA6 20180208S000040 -56.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/8/2018 2/8/2018 2/8/2018 0.000000 -56.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828LA6 20180209S000040 -196.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/9/2018 2/9/2018 2/9/2018 0.000000 -196.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828LA6 20180212S000040 -84.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/12/2018 2/12/2018 2/12/2018 0.000000 -84.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828LA6 20180213S000040 -56.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/13/2018 2/13/2018 2/13/2018 0.000000 -56.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828LA6 20180214S000040 -84.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/14/2018 2/14/2018 2/14/2018 0.000000 -84.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828LA6 20180215S000040 -56.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/15/2018 2/15/2018 2/15/2018 0.000000 -56.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828LA6 20180216S000040 -196.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/16/2018 2/16/2018 2/16/2018 0.000000 -196.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828LA6 20180220S000040 -56.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/20/2018 2/20/2018 2/20/2018 0.000000 -56.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828LA6 20180220S000150 -84.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/19/2018 2/19/2018 2/19/2018 0.000000 -84.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828LA6 20180221S000040 -84.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/21/2018 2/21/2018 2/21/2018 0.000000 -84.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828LA6 20180222S000040 -56.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/22/2018 2/22/2018 2/22/2018 0.000000 -56.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828LA6 20180223S000040 -196.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/23/2018 2/23/2018 2/23/2018 0.000000 -196.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828LA6 20180226S000040 -84.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/26/2018 2/26/2018 2/26/2018 0.000000 -84.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828LA6 20180227S000040 -56.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/27/2018 2/27/2018 2/27/2018 0.000000 -56.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828LA6 20180228S000040 -56.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/28/2018 2/28/2018 2/28/2018 0.000000 -56.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828LA6 20180301S000040 -84.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/1/2018 3/1/2018 3/1/2018 0.000000 -84.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828LA6 20180302S000040 1,708.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/2/2018 3/2/2018 3/2/2018 0.000000 1,708.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828LA6 20180305S000020 560.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/5/2018 3/5/2018 3/5/2018 0.000000 560.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828LA6 20180306S000020 588.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/6/2018 3/6/2018 3/6/2018 0.000000 588.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828LA6 20180307S000020 560.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/7/2018 3/7/2018 3/7/2018 0.000000 560.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828LA6 20180308S000020 560.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/8/2018 3/8/2018 3/8/2018 0.000000 560.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828LA6 20180309S000020 1,708.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/9/2018 3/9/2018 3/9/2018 0.000000 1,708.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828LA6 20180312S000020 560.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/12/2018 3/12/2018 3/12/2018 0.000000 560.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828LA6 20180313S000020 588.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/13/2018 3/13/2018 3/13/2018 0.000000 588.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828LA6 20180314S000020 560.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/14/2018 3/14/2018 3/14/2018 0.000000 560.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828LA6 20180315S000020 560.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/15/2018 3/15/2018 3/15/2018 0.000000 560.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828LA6 20180316S000020 1,708.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/16/2018 3/16/2018 3/16/2018 0.000000 1,708.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828LA6 20180319S000020 560.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/19/2018 3/19/2018 3/19/2018 0.000000 560.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828LA6 20180320S000020 588.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/20/2018 3/20/2018 3/20/2018 0.000000 588.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828LA6 20180321S000020 560.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/21/2018 3/21/2018 3/21/2018 0.000000 560.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828LA6 20180322S000020 560.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/22/2018 3/22/2018 3/22/2018 0.000000 560.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828LA6 20180323S000020 1,708.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/23/2018 3/23/2018 3/23/2018 0.000000 1,708.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828LA6 20180326S000020 560.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/26/2018 3/26/2018 3/26/2018 0.000000 560.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828LA6 20180327S000020 588.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/27/2018 3/27/2018 3/27/2018 0.000000 588.00 0.00 0.00
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KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828LA6 20180328S000020 560.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/28/2018 3/28/2018 3/28/2018 0.000000 560.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828LA6 20180329S000020 560.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/29/2018 3/29/2018 3/29/2018 0.000000 560.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828MF4 20180102S000050 -60.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/2/2018 1/2/2018 1/2/2018 0.000000 -60.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828MF4 20180109S000010 30.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/9/2018 1/9/2018 1/9/2018 0.000000 30.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828MF4 20180119S000020 30.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/19/2018 1/19/2018 1/19/2018 0.000000 30.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828MF4 20180131S000010 30.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/31/2018 1/31/2018 1/31/2018 0.000000 30.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828MF4 20180202S000060 -240.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/2/2018 2/2/2018 2/2/2018 0.000000 -240.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828MF4 20180205S000050 -60.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/5/2018 2/5/2018 2/5/2018 0.000000 -60.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828MF4 20180206S000050 -60.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/6/2018 2/6/2018 2/6/2018 0.000000 -60.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828MF4 20180207S000050 -90.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/7/2018 2/7/2018 2/7/2018 0.000000 -90.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828MF4 20180208S000050 -60.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/8/2018 2/8/2018 2/8/2018 0.000000 -60.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828MF4 20180209S000050 -210.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/9/2018 2/9/2018 2/9/2018 0.000000 -210.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828MF4 20180212S000050 -90.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/12/2018 2/12/2018 2/12/2018 0.000000 -90.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828MF4 20180213S000050 -60.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/13/2018 2/13/2018 2/13/2018 0.000000 -60.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828MF4 20180214S000050 -60.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/14/2018 2/14/2018 2/14/2018 0.000000 -60.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828MF4 20180215S000050 -90.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/15/2018 2/15/2018 2/15/2018 0.000000 -90.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828MF4 20180216S000050 -210.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/16/2018 2/16/2018 2/16/2018 0.000000 -210.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828MF4 20180220S000050 -90.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/20/2018 2/20/2018 2/20/2018 0.000000 -90.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828MF4 20180220S000160 -60.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/19/2018 2/19/2018 2/19/2018 0.000000 -60.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828MF4 20180221S000050 -60.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/21/2018 2/21/2018 2/21/2018 0.000000 -60.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828MF4 20180222S000050 -90.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/22/2018 2/22/2018 2/22/2018 0.000000 -90.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828MF4 20180223S000050 -210.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/23/2018 2/23/2018 2/23/2018 0.000000 -210.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828MF4 20180226S000050 -60.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/26/2018 2/26/2018 2/26/2018 0.000000 -60.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828MF4 20180227S000050 -90.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/27/2018 2/27/2018 2/27/2018 0.000000 -90.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828MF4 20180228S000050 -60.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/28/2018 2/28/2018 2/28/2018 0.000000 -60.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828MF4 20180301S000050 -60.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/1/2018 3/1/2018 3/1/2018 0.000000 -60.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828MF4 20180302S000050 1,800.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/2/2018 3/2/2018 3/2/2018 0.000000 1,800.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828MF4 20180305S000030 600.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/5/2018 3/5/2018 3/5/2018 0.000000 600.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828MF4 20180306S000030 600.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/6/2018 3/6/2018 3/6/2018 0.000000 600.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828MF4 20180307S000030 600.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/7/2018 3/7/2018 3/7/2018 0.000000 600.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828MF4 20180308S000030 600.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/8/2018 3/8/2018 3/8/2018 0.000000 600.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828MF4 20180309S000030 1,800.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/9/2018 3/9/2018 3/9/2018 0.000000 1,800.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828MF4 20180312S000030 600.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/12/2018 3/12/2018 3/12/2018 0.000000 600.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828MF4 20180313S000030 600.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/13/2018 3/13/2018 3/13/2018 0.000000 600.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828MF4 20180314S000030 600.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/14/2018 3/14/2018 3/14/2018 0.000000 600.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828MF4 20180315S000030 600.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/15/2018 3/15/2018 3/15/2018 0.000000 600.00 0.00 0.00
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KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828MF4 20180316S000030 1,800.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/16/2018 3/16/2018 3/16/2018 0.000000 1,800.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828MF4 20180319S000030 600.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/19/2018 3/19/2018 3/19/2018 0.000000 600.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828MF4 20180320S000030 600.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/20/2018 3/20/2018 3/20/2018 0.000000 600.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828MF4 20180321S000030 600.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/21/2018 3/21/2018 3/21/2018 0.000000 600.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828MF4 20180322S000030 600.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/22/2018 3/22/2018 3/22/2018 0.000000 600.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828MF4 20180323S000030 1,800.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/23/2018 3/23/2018 3/23/2018 0.000000 1,800.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828MF4 20180326S000030 600.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/26/2018 3/26/2018 3/26/2018 0.000000 600.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828MF4 20180327S000030 600.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/27/2018 3/27/2018 3/27/2018 0.000000 600.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828MF4 20180328S000030 630.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/28/2018 3/28/2018 3/28/2018 0.000000 630.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828MF4 20180329S000030 600.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/29/2018 3/29/2018 3/29/2018 0.000000 600.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828NM8 20180102S000060 -108.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/2/2018 1/2/2018 1/2/2018 0.000000 -108.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828NM8 20180108S000020 54.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/8/2018 1/8/2018 1/8/2018 0.000000 54.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828NM8 20180119S000030 54.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/19/2018 1/19/2018 1/19/2018 0.000000 54.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828NM8 20180131S000020 54.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/31/2018 1/31/2018 1/31/2018 0.000000 54.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828NM8 20180202S000070 -378.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/2/2018 2/2/2018 2/2/2018 0.000000 -378.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828NM8 20180205S000060 -162.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/5/2018 2/5/2018 2/5/2018 0.000000 -162.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828NM8 20180206S000060 -108.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/6/2018 2/6/2018 2/6/2018 0.000000 -108.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828NM8 20180207S000060 -162.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/7/2018 2/7/2018 2/7/2018 0.000000 -162.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828NM8 20180208S000060 -108.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/8/2018 2/8/2018 2/8/2018 0.000000 -108.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828NM8 20180209S000060 -378.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/9/2018 2/9/2018 2/9/2018 0.000000 -378.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828NM8 20180212S000060 -108.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/12/2018 2/12/2018 2/12/2018 0.000000 -108.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828NM8 20180213S000060 -162.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/13/2018 2/13/2018 2/13/2018 0.000000 -162.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828NM8 20180214S000060 -108.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/14/2018 2/14/2018 2/14/2018 0.000000 -108.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828NM8 20180215S000060 -162.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/15/2018 2/15/2018 2/15/2018 0.000000 -162.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828NM8 20180216S000060 -378.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/16/2018 2/16/2018 2/16/2018 0.000000 -378.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828NM8 20180220S000060 -108.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/20/2018 2/20/2018 2/20/2018 0.000000 -108.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828NM8 20180220S000170 -108.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/19/2018 2/19/2018 2/19/2018 0.000000 -108.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828NM8 20180221S000060 -162.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/21/2018 2/21/2018 2/21/2018 0.000000 -162.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828NM8 20180222S000060 -108.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/22/2018 2/22/2018 2/22/2018 0.000000 -108.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828NM8 20180223S000060 -378.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/23/2018 2/23/2018 2/23/2018 0.000000 -378.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828NM8 20180226S000060 -162.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/26/2018 2/26/2018 2/26/2018 0.000000 -162.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828NM8 20180227S000060 -108.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/27/2018 2/27/2018 2/27/2018 0.000000 -108.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828NM8 20180228S000060 -108.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/28/2018 2/28/2018 2/28/2018 0.000000 -108.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828NM8 20180301S000060 -162.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/1/2018 3/1/2018 3/1/2018 0.000000 -162.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828NM8 20180302S000060 3,240.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/2/2018 3/2/2018 3/2/2018 0.000000 3,240.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828NM8 20180305S000040 1,080.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/5/2018 3/5/2018 3/5/2018 0.000000 1,080.00 0.00 0.00
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KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828NM8 20180306S000040 1,026.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/6/2018 3/6/2018 3/6/2018 0.000000 1,026.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828NM8 20180307S000040 1,080.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/7/2018 3/7/2018 3/7/2018 0.000000 1,080.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828NM8 20180308S000040 1,080.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/8/2018 3/8/2018 3/8/2018 0.000000 1,080.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828NM8 20180309S000040 3,240.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/9/2018 3/9/2018 3/9/2018 0.000000 3,240.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828NM8 20180312S000040 1,080.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/12/2018 3/12/2018 3/12/2018 0.000000 1,080.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828NM8 20180313S000040 1,080.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/13/2018 3/13/2018 3/13/2018 0.000000 1,080.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828NM8 20180314S000040 1,026.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/14/2018 3/14/2018 3/14/2018 0.000000 1,026.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828NM8 20180315S000040 1,080.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/15/2018 3/15/2018 3/15/2018 0.000000 1,080.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828NM8 20180316S000040 3,240.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/16/2018 3/16/2018 3/16/2018 0.000000 3,240.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828NM8 20180319S000040 1,080.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/19/2018 3/19/2018 3/19/2018 0.000000 1,080.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828NM8 20180320S000040 1,080.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/20/2018 3/20/2018 3/20/2018 0.000000 1,080.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828NM8 20180321S000040 1,026.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/21/2018 3/21/2018 3/21/2018 0.000000 1,026.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828NM8 20180322S000040 1,080.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/22/2018 3/22/2018 3/22/2018 0.000000 1,080.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828NM8 20180323S000040 3,240.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/23/2018 3/23/2018 3/23/2018 0.000000 3,240.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828NM8 20180326S000040 1,080.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/26/2018 3/26/2018 3/26/2018 0.000000 1,080.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828NM8 20180327S000040 1,080.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/27/2018 3/27/2018 3/27/2018 0.000000 1,080.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828NM8 20180328S000040 1,080.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/28/2018 3/28/2018 3/28/2018 0.000000 1,080.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828NM8 20180329S000040 1,026.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/29/2018 3/29/2018 3/29/2018 0.000000 1,026.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828PP9 20180102S000070 -114.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/2/2018 1/2/2018 1/2/2018 0.000000 -114.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828PP9 20180108S000030 57.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/8/2018 1/8/2018 1/8/2018 0.000000 57.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828PP9 20180119S000040 57.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/19/2018 1/19/2018 1/19/2018 0.000000 57.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828PP9 20180131S000030 57.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/31/2018 1/31/2018 1/31/2018 0.000000 57.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828PP9 20180202S000080 -399.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/2/2018 2/2/2018 2/2/2018 0.000000 -399.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828PP9 20180205S000070 -171.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/5/2018 2/5/2018 2/5/2018 0.000000 -171.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828PP9 20180206S000070 -114.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/6/2018 2/6/2018 2/6/2018 0.000000 -114.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828PP9 20180207S000070 -171.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/7/2018 2/7/2018 2/7/2018 0.000000 -171.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828PP9 20180208S000070 -114.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/8/2018 2/8/2018 2/8/2018 0.000000 -114.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828PP9 20180209S000070 -399.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/9/2018 2/9/2018 2/9/2018 0.000000 -399.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828PP9 20180212S000070 -114.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/12/2018 2/12/2018 2/12/2018 0.000000 -114.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828PP9 20180213S000070 -171.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/13/2018 2/13/2018 2/13/2018 0.000000 -171.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828PP9 20180214S000070 -114.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/14/2018 2/14/2018 2/14/2018 0.000000 -114.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828PP9 20180215S000070 -114.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/15/2018 2/15/2018 2/15/2018 0.000000 -114.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828PP9 20180216S000070 -456.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/16/2018 2/16/2018 2/16/2018 0.000000 -456.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828PP9 20180220S000070 -114.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/20/2018 2/20/2018 2/20/2018 0.000000 -114.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828PP9 20180220S000180 -114.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/19/2018 2/19/2018 2/19/2018 0.000000 -114.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828PP9 20180221S000070 -171.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/21/2018 2/21/2018 2/21/2018 0.000000 -171.00 0.00 0.00
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KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828PP9 20180222S000070 -114.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/22/2018 2/22/2018 2/22/2018 0.000000 -114.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828PP9 20180223S000070 -399.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/23/2018 2/23/2018 2/23/2018 0.000000 -399.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828PP9 20180226S000070 -171.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/26/2018 2/26/2018 2/26/2018 0.000000 -171.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828PP9 20180227S000070 -114.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/27/2018 2/27/2018 2/27/2018 0.000000 -114.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828PP9 20180228S000070 -114.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/28/2018 2/28/2018 2/28/2018 0.000000 -114.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828PP9 20180301S000070 -171.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/1/2018 3/1/2018 3/1/2018 0.000000 -171.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828PP9 20180302S000070 3,420.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/2/2018 3/2/2018 3/2/2018 0.000000 3,420.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828PP9 20180305S000050 1,140.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/5/2018 3/5/2018 3/5/2018 0.000000 1,140.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828PP9 20180306S000050 1,083.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/6/2018 3/6/2018 3/6/2018 0.000000 1,083.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828PP9 20180307S000050 1,140.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/7/2018 3/7/2018 3/7/2018 0.000000 1,140.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828PP9 20180308S000050 1,140.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/8/2018 3/8/2018 3/8/2018 0.000000 1,140.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828PP9 20180309S000050 3,363.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/9/2018 3/9/2018 3/9/2018 0.000000 3,363.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828PP9 20180312S000050 1,140.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/12/2018 3/12/2018 3/12/2018 0.000000 1,140.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828PP9 20180313S000050 1,140.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/13/2018 3/13/2018 3/13/2018 0.000000 1,140.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828PP9 20180314S000050 1,140.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/14/2018 3/14/2018 3/14/2018 0.000000 1,140.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828PP9 20180315S000050 1,140.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/15/2018 3/15/2018 3/15/2018 0.000000 1,140.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828PP9 20180316S000050 3,363.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/16/2018 3/16/2018 3/16/2018 0.000000 3,363.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828PP9 20180319S000050 1,140.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/19/2018 3/19/2018 3/19/2018 0.000000 1,140.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828PP9 20180320S000050 1,140.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/20/2018 3/20/2018 3/20/2018 0.000000 1,140.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828PP9 20180321S000050 1,083.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/21/2018 3/21/2018 3/21/2018 0.000000 1,083.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828PP9 20180322S000050 1,140.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/22/2018 3/22/2018 3/22/2018 0.000000 1,140.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828PP9 20180323S000050 3,420.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/23/2018 3/23/2018 3/23/2018 0.000000 3,420.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828PP9 20180326S000050 1,083.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/26/2018 3/26/2018 3/26/2018 0.000000 1,083.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828PP9 20180327S000050 1,140.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/27/2018 3/27/2018 3/27/2018 0.000000 1,140.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828PP9 20180328S000050 1,140.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/28/2018 3/28/2018 3/28/2018 0.000000 1,140.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828PP9 20180329S000050 1,140.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/29/2018 3/29/2018 3/29/2018 0.000000 1,140.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828SA9 20180102S000080 -140.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/2/2018 1/2/2018 1/2/2018 0.000000 -140.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828SA9 20180112S000020 70.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/12/2018 1/12/2018 1/12/2018 0.000000 70.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828SA9 20180125S000010 70.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/25/2018 1/25/2018 1/25/2018 0.000000 70.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828SA9 20180202S000090 -490.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/2/2018 2/2/2018 2/2/2018 0.000000 -490.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828SA9 20180205S000080 -140.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/5/2018 2/5/2018 2/5/2018 0.000000 -140.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828SA9 20180206S000080 -140.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/6/2018 2/6/2018 2/6/2018 0.000000 -140.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828SA9 20180207S000080 -210.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/7/2018 2/7/2018 2/7/2018 0.000000 -210.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828SA9 20180208S000080 -140.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/8/2018 2/8/2018 2/8/2018 0.000000 -140.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828SA9 20180209S000080 -490.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/9/2018 2/9/2018 2/9/2018 0.000000 -490.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828SA9 20180212S000080 -140.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/12/2018 2/12/2018 2/12/2018 0.000000 -140.00 0.00 0.00
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KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828SA9 20180213S000080 -140.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/13/2018 2/13/2018 2/13/2018 0.000000 -140.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828SA9 20180214S000080 -210.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/14/2018 2/14/2018 2/14/2018 0.000000 -210.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828SA9 20180215S000080 -140.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/15/2018 2/15/2018 2/15/2018 0.000000 -140.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828SA9 20180216S000080 -490.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/16/2018 2/16/2018 2/16/2018 0.000000 -490.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828SA9 20180220S000080 -140.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/20/2018 2/20/2018 2/20/2018 0.000000 -140.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828SA9 20180220S000190 -140.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/19/2018 2/19/2018 2/19/2018 0.000000 -140.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828SA9 20180221S000080 -210.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/21/2018 2/21/2018 2/21/2018 0.000000 -210.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828SA9 20180222S000080 -140.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/22/2018 2/22/2018 2/22/2018 0.000000 -140.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828SA9 20180223S000080 -490.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/23/2018 2/23/2018 2/23/2018 0.000000 -490.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828SA9 20180226S000080 -140.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/26/2018 2/26/2018 2/26/2018 0.000000 -140.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828SA9 20180227S000080 -140.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/27/2018 2/27/2018 2/27/2018 0.000000 -140.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828SA9 20180228S000080 -210.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/28/2018 2/28/2018 2/28/2018 0.000000 -210.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828SA9 20180301S000080 -140.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/1/2018 3/1/2018 3/1/2018 0.000000 -140.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828SA9 20180302S000080 4,060.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/2/2018 3/2/2018 3/2/2018 0.000000 4,060.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828SA9 20180305S000060 1,330.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/5/2018 3/5/2018 3/5/2018 0.000000 1,330.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828SA9 20180306S000060 1,330.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/6/2018 3/6/2018 3/6/2018 0.000000 1,330.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828SA9 20180307S000060 1,330.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/7/2018 3/7/2018 3/7/2018 0.000000 1,330.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828SA9 20180308S000060 1,330.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/8/2018 3/8/2018 3/8/2018 0.000000 1,330.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828SA9 20180309S000060 4,060.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/9/2018 3/9/2018 3/9/2018 0.000000 4,060.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828SA9 20180312S000060 1,330.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/12/2018 3/12/2018 3/12/2018 0.000000 1,330.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828SA9 20180313S000060 1,330.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/13/2018 3/13/2018 3/13/2018 0.000000 1,330.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828SA9 20180314S000060 1,330.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/14/2018 3/14/2018 3/14/2018 0.000000 1,330.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828SA9 20180315S000060 1,330.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/15/2018 3/15/2018 3/15/2018 0.000000 1,330.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828SA9 20180316S000060 3,990.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/16/2018 3/16/2018 3/16/2018 0.000000 3,990.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828SA9 20180319S000060 1,400.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/19/2018 3/19/2018 3/19/2018 0.000000 1,400.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828SA9 20180320S000060 1,330.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/20/2018 3/20/2018 3/20/2018 0.000000 1,330.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828SA9 20180321S000060 1,330.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/21/2018 3/21/2018 3/21/2018 0.000000 1,330.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828SA9 20180322S000060 1,330.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/22/2018 3/22/2018 3/22/2018 0.000000 1,330.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828SA9 20180323S000060 3,990.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/23/2018 3/23/2018 3/23/2018 0.000000 3,990.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828SA9 20180326S000060 1,400.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/26/2018 3/26/2018 3/26/2018 0.000000 1,400.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828SA9 20180327S000060 1,330.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/27/2018 3/27/2018 3/27/2018 0.000000 1,330.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828SA9 20180328S000060 1,330.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/28/2018 3/28/2018 3/28/2018 0.000000 1,330.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828SA9 20180329S000060 1,330.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/29/2018 3/29/2018 3/29/2018 0.000000 1,330.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828TE0 20180102S000090 -615.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/2/2018 1/2/2018 1/2/2018 0.000000 -615.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828TE0 20180105S000020 307.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/5/2018 1/5/2018 1/5/2018 0.000000 307.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828TE0 20180119S000050 307.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/19/2018 1/19/2018 1/19/2018 0.000000 307.50 0.00 0.00

Transaction Detail

INTERNAL TIPS - KR3F39010002 Period :  1/1/2018 to 3/31/2018

Page 213 of 217Report Timestamp: Tue Apr 17 2018 04:52:02 PM

4.7

Investment Committee Meeting- May 1, 2018 - Standard Reports

296

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



.

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 SD 912828TE0 20180131S000040 307.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/31/2018 1/31/2018 1/31/2018 0.000000 307.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828TE0 20180202S000100 -2,152.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/2/2018 2/2/2018 2/2/2018 0.000000 -2,152.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828TE0 20180205S000090 -615.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/5/2018 2/5/2018 2/5/2018 0.000000 -615.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828TE0 20180206S000090 -922.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/6/2018 2/6/2018 2/6/2018 0.000000 -922.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828TE0 20180207S000090 -615.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/7/2018 2/7/2018 2/7/2018 0.000000 -615.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828TE0 20180208S000090 -615.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/8/2018 2/8/2018 2/8/2018 0.000000 -615.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828TE0 20180209S000090 -2,152.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/9/2018 2/9/2018 2/9/2018 0.000000 -2,152.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828TE0 20180212S000090 -615.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/12/2018 2/12/2018 2/12/2018 0.000000 -615.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828TE0 20180213S000090 -615.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/13/2018 2/13/2018 2/13/2018 0.000000 -615.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828TE0 20180214S000090 -922.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/14/2018 2/14/2018 2/14/2018 0.000000 -922.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828TE0 20180215S000090 -615.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/15/2018 2/15/2018 2/15/2018 0.000000 -615.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828TE0 20180216S000090 -2,152.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/16/2018 2/16/2018 2/16/2018 0.000000 -2,152.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828TE0 20180220S000090 -615.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/20/2018 2/20/2018 2/20/2018 0.000000 -615.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828TE0 20180220S000200 -615.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/19/2018 2/19/2018 2/19/2018 0.000000 -615.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828TE0 20180221S000090 -615.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/21/2018 2/21/2018 2/21/2018 0.000000 -615.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828TE0 20180222S000090 -922.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/22/2018 2/22/2018 2/22/2018 0.000000 -922.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828TE0 20180223S000090 -1,845.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/23/2018 2/23/2018 2/23/2018 0.000000 -1,845.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828TE0 20180226S000090 -922.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/26/2018 2/26/2018 2/26/2018 0.000000 -922.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828TE0 20180227S000090 -615.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/27/2018 2/27/2018 2/27/2018 0.000000 -615.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828TE0 20180228S000090 -615.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/28/2018 2/28/2018 2/28/2018 0.000000 -615.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828TE0 20180301S000090 -615.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/1/2018 3/1/2018 3/1/2018 0.000000 -615.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828TE0 20180302S000090 17,220.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/2/2018 3/2/2018 3/2/2018 0.000000 17,220.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828TE0 20180305S000070 5,842.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/5/2018 3/5/2018 3/5/2018 0.000000 5,842.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828TE0 20180306S000070 5,842.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/6/2018 3/6/2018 3/6/2018 0.000000 5,842.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828TE0 20180307S000070 5,842.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/7/2018 3/7/2018 3/7/2018 0.000000 5,842.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828TE0 20180308S000070 5,535.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/8/2018 3/8/2018 3/8/2018 0.000000 5,535.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828TE0 20180309S000070 17,527.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/9/2018 3/9/2018 3/9/2018 0.000000 17,527.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828TE0 20180312S000070 5,842.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/12/2018 3/12/2018 3/12/2018 0.000000 5,842.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828TE0 20180313S000070 5,842.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/13/2018 3/13/2018 3/13/2018 0.000000 5,842.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828TE0 20180314S000070 5,535.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/14/2018 3/14/2018 3/14/2018 0.000000 5,535.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828TE0 20180315S000070 5,842.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/15/2018 3/15/2018 3/15/2018 0.000000 5,842.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828TE0 20180316S000070 17,527.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/16/2018 3/16/2018 3/16/2018 0.000000 17,527.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828TE0 20180319S000070 5,842.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/19/2018 3/19/2018 3/19/2018 0.000000 5,842.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828TE0 20180320S000070 5,842.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/20/2018 3/20/2018 3/20/2018 0.000000 5,842.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828TE0 20180321S000070 5,535.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/21/2018 3/21/2018 3/21/2018 0.000000 5,535.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828TE0 20180322S000070 5,842.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/22/2018 3/22/2018 3/22/2018 0.000000 5,842.50 0.00 0.00

Transaction Detail

INTERNAL TIPS - KR3F39010002 Period :  1/1/2018 to 3/31/2018
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KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828TE0 20180323S000070 17,527.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/23/2018 3/23/2018 3/23/2018 0.000000 17,527.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828TE0 20180326S000070 5,842.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/26/2018 3/26/2018 3/26/2018 0.000000 5,842.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828TE0 20180327S000070 5,535.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/27/2018 3/27/2018 3/27/2018 0.000000 5,535.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828TE0 20180328S000070 5,842.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/28/2018 3/28/2018 3/28/2018 0.000000 5,842.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828TE0 20180329S000070 5,842.500 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/29/2018 3/29/2018 3/29/2018 0.000000 5,842.50 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828UH1 20180102S000100 -200.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/2/2018 1/2/2018 1/2/2018 0.000000 -200.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828UH1 20180109S000020 100.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/9/2018 1/9/2018 1/9/2018 0.000000 100.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828UH1 20180119S000060 100.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/19/2018 1/19/2018 1/19/2018 0.000000 100.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828UH1 20180202S000110 -600.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/2/2018 2/2/2018 2/2/2018 0.000000 -600.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828UH1 20180205S000100 -300.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/5/2018 2/5/2018 2/5/2018 0.000000 -300.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828UH1 20180206S000100 -200.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/6/2018 2/6/2018 2/6/2018 0.000000 -200.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828UH1 20180207S000100 -200.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/7/2018 2/7/2018 2/7/2018 0.000000 -200.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828UH1 20180208S000100 -200.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/8/2018 2/8/2018 2/8/2018 0.000000 -200.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828UH1 20180209S000100 -700.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/9/2018 2/9/2018 2/9/2018 0.000000 -700.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828UH1 20180212S000100 -200.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/12/2018 2/12/2018 2/12/2018 0.000000 -200.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828UH1 20180213S000100 -200.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/13/2018 2/13/2018 2/13/2018 0.000000 -200.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828UH1 20180214S000100 -300.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/14/2018 2/14/2018 2/14/2018 0.000000 -300.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828UH1 20180215S000100 -200.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/15/2018 2/15/2018 2/15/2018 0.000000 -200.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828UH1 20180216S000100 -700.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/16/2018 2/16/2018 2/16/2018 0.000000 -700.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828UH1 20180220S000100 -200.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/20/2018 2/20/2018 2/20/2018 0.000000 -200.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828UH1 20180220S000210 -200.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/19/2018 2/19/2018 2/19/2018 0.000000 -200.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828UH1 20180221S000100 -200.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/21/2018 2/21/2018 2/21/2018 0.000000 -200.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828UH1 20180222S000100 -300.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/22/2018 2/22/2018 2/22/2018 0.000000 -300.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828UH1 20180223S000100 -600.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/23/2018 2/23/2018 2/23/2018 0.000000 -600.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828UH1 20180226S000100 -300.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/26/2018 2/26/2018 2/26/2018 0.000000 -300.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828UH1 20180227S000100 -200.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/27/2018 2/27/2018 2/27/2018 0.000000 -200.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828UH1 20180228S000100 -200.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/28/2018 2/28/2018 2/28/2018 0.000000 -200.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828UH1 20180301S000100 -200.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/1/2018 3/1/2018 3/1/2018 0.000000 -200.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828UH1 20180302S000100 5,600.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/2/2018 3/2/2018 3/2/2018 0.000000 5,600.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828UH1 20180305S000080 1,900.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/5/2018 3/5/2018 3/5/2018 0.000000 1,900.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828UH1 20180306S000080 1,800.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/6/2018 3/6/2018 3/6/2018 0.000000 1,800.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828UH1 20180307S000080 1,900.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/7/2018 3/7/2018 3/7/2018 0.000000 1,900.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828UH1 20180308S000080 1,900.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/8/2018 3/8/2018 3/8/2018 0.000000 1,900.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828UH1 20180309S000080 5,600.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/9/2018 3/9/2018 3/9/2018 0.000000 5,600.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828UH1 20180312S000080 1,900.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/12/2018 3/12/2018 3/12/2018 0.000000 1,900.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828UH1 20180313S000080 1,900.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/13/2018 3/13/2018 3/13/2018 0.000000 1,900.00 0.00 0.00

Transaction Detail

INTERNAL TIPS - KR3F39010002 Period :  1/1/2018 to 3/31/2018
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KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828UH1 20180314S000080 1,900.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/14/2018 3/14/2018 3/14/2018 0.000000 1,900.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828UH1 20180315S000080 1,800.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/15/2018 3/15/2018 3/15/2018 0.000000 1,800.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828UH1 20180316S000080 5,700.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/16/2018 3/16/2018 3/16/2018 0.000000 5,700.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828UH1 20180319S000080 1,800.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/19/2018 3/19/2018 3/19/2018 0.000000 1,800.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828UH1 20180320S000080 1,900.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/20/2018 3/20/2018 3/20/2018 0.000000 1,900.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828UH1 20180321S000080 1,900.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/21/2018 3/21/2018 3/21/2018 0.000000 1,900.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828UH1 20180322S000080 1,900.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/22/2018 3/22/2018 3/22/2018 0.000000 1,900.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828UH1 20180323S000080 5,600.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/23/2018 3/23/2018 3/23/2018 0.000000 5,600.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828UH1 20180326S000080 1,900.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/26/2018 3/26/2018 3/26/2018 0.000000 1,900.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828UH1 20180327S000080 1,900.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/27/2018 3/27/2018 3/27/2018 0.000000 1,900.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828UH1 20180328S000080 1,800.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/28/2018 3/28/2018 3/28/2018 0.000000 1,800.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828UH1 20180329S000080 1,900.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/29/2018 3/29/2018 3/29/2018 0.000000 1,900.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828VM9 20180102S000110 -330.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/2/2018 1/2/2018 1/2/2018 0.000000 -330.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828VM9 20180105S000030 165.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/5/2018 1/5/2018 1/5/2018 0.000000 165.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828VM9 20180117S000010 165.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/17/2018 1/17/2018 1/17/2018 0.000000 165.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828VM9 20180129S000010 165.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 1/29/2018 1/29/2018 1/29/2018 0.000000 165.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828VM9 20180202S000120 -1,155.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/2/2018 2/2/2018 2/2/2018 0.000000 -1,155.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828VM9 20180205S000110 -330.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/5/2018 2/5/2018 2/5/2018 0.000000 -330.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828VM9 20180206S000110 -330.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/6/2018 2/6/2018 2/6/2018 0.000000 -330.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828VM9 20180207S000110 -495.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/7/2018 2/7/2018 2/7/2018 0.000000 -495.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828VM9 20180208S000110 -330.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/8/2018 2/8/2018 2/8/2018 0.000000 -330.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828VM9 20180209S000110 -990.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/9/2018 2/9/2018 2/9/2018 0.000000 -990.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828VM9 20180212S000110 -495.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/12/2018 2/12/2018 2/12/2018 0.000000 -495.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828VM9 20180213S000110 -330.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/13/2018 2/13/2018 2/13/2018 0.000000 -330.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828VM9 20180214S000110 -330.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/14/2018 2/14/2018 2/14/2018 0.000000 -330.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828VM9 20180215S000110 -330.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/15/2018 2/15/2018 2/15/2018 0.000000 -330.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828VM9 20180216S000110 -1,155.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/16/2018 2/16/2018 2/16/2018 0.000000 -1,155.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828VM9 20180220S000110 -330.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/20/2018 2/20/2018 2/20/2018 0.000000 -330.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828VM9 20180220S000220 -330.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/19/2018 2/19/2018 2/19/2018 0.000000 -330.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828VM9 20180221S000110 -495.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/21/2018 2/21/2018 2/21/2018 0.000000 -495.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828VM9 20180222S000110 -330.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/22/2018 2/22/2018 2/22/2018 0.000000 -330.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828VM9 20180223S000110 -1,155.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/23/2018 2/23/2018 2/23/2018 0.000000 -1,155.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828VM9 20180226S000110 -330.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/26/2018 2/26/2018 2/26/2018 0.000000 -330.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828VM9 20180227S000110 -330.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/27/2018 2/27/2018 2/27/2018 0.000000 -330.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828VM9 20180228S000110 -330.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 2/28/2018 2/28/2018 2/28/2018 0.000000 -330.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SW 912828VM9 20180301S000110 -330.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/1/2018 3/1/2018 3/1/2018 0.000000 -330.00 0.00 0.00

Transaction Detail

INTERNAL TIPS - KR3F39010002 Period :  1/1/2018 to 3/31/2018
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KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828VM9 20180302S000110 9,075.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/2/2018 3/2/2018 3/2/2018 0.000000 9,075.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828VM9 20180305S000090 3,135.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/5/2018 3/5/2018 3/5/2018 0.000000 3,135.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828VM9 20180306S000090 3,135.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/6/2018 3/6/2018 3/6/2018 0.000000 3,135.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828VM9 20180307S000090 2,970.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/7/2018 3/7/2018 3/7/2018 0.000000 2,970.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828VM9 20180308S000090 3,135.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/8/2018 3/8/2018 3/8/2018 0.000000 3,135.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828VM9 20180309S000090 9,240.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/9/2018 3/9/2018 3/9/2018 0.000000 9,240.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828VM9 20180312S000090 2,970.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/12/2018 3/12/2018 3/12/2018 0.000000 2,970.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828VM9 20180313S000090 3,135.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/13/2018 3/13/2018 3/13/2018 0.000000 3,135.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828VM9 20180314S000090 3,135.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/14/2018 3/14/2018 3/14/2018 0.000000 3,135.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828VM9 20180315S000090 2,970.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/15/2018 3/15/2018 3/15/2018 0.000000 2,970.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828VM9 20180316S000090 9,240.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/16/2018 3/16/2018 3/16/2018 0.000000 9,240.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828VM9 20180319S000090 3,135.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/19/2018 3/19/2018 3/19/2018 0.000000 3,135.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828VM9 20180320S000090 2,970.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/20/2018 3/20/2018 3/20/2018 0.000000 2,970.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828VM9 20180321S000090 3,135.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/21/2018 3/21/2018 3/21/2018 0.000000 3,135.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828VM9 20180322S000090 2,970.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/22/2018 3/22/2018 3/22/2018 0.000000 2,970.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828VM9 20180323S000090 9,240.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/23/2018 3/23/2018 3/23/2018 0.000000 9,240.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828VM9 20180326S000090 3,135.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/26/2018 3/26/2018 3/26/2018 0.000000 3,135.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828VM9 20180327S000090 3,135.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/27/2018 3/27/2018 3/27/2018 0.000000 3,135.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828VM9 20180328S000090 2,970.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/28/2018 3/28/2018 3/28/2018 0.000000 2,970.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS SD 912828VM9 20180329S000090 3,135.000 ILB INFLATION ADJUSTMENTS US TREAS-
.. 3/29/2018 3/29/2018 3/29/2018 0.000000 3,135.00 0.00 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS CW NA9123459 20180214A000220 0.000 BNY SL REBATES JANUARY 2018 2/14/2018 2/14/2018 0.000000 -5,619.23 -5,619.23 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS CW NA9123459 20180314A000170 0.000 BNY SL REBATE FEB 2018 3/14/2018 3/14/2018 0.000000 -1,925.93 -1,925.93 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS CW NA9123459 20180112A000070 0.000 BNY SL BANK FEES DEC 2017 1/12/2018 1/12/2018 0.000000 -666.22 -666.22 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS CW NA9123459 20180214A000210 0.000 BNY SL BANK FEES JANUARY 2018 2/14/2018 2/14/2018 0.000000 -767.18 -767.18 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS CW NA9123459 20180314A000160 0.000 BNY SL BANK FEE FEB 2018 3/14/2018 3/14/2018 0.000000 -826.10 -826.10 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS CD NA9123459 20180112A000060 0.000 BNY SL GROSS EARN DECEMBER 2017 1/12/2018 1/12/2018 0.000000 4,441.64 4,441.64 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS CD NA9123459 20180214A000200 0.000 BNY SL GROSS EARN JANUARY 2018 2/14/2018 2/14/2018 0.000000 10,733.90 10,733.90 0.00

KR3F39010002 KR3F39010002: INTERNAL TIPS CD NA9123459 20180314A000150 0.000 BNY SL GROSS EARN FEB 2018 3/14/2018 3/14/2018 0.000000 7,433.50 7,433.50 0.00

Transaction Detail

INTERNAL TIPS - KR3F39010002 Period :  1/1/2018 to 3/31/2018
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Broker/Account
Shares Traded Commission Value of Trade Per Share % Cost of 

Trade
BARCLAYS CAPITAL INC./LE, NEW JERSEY 25,980               740                  974,990               0.0285         0.0759%

BARCLAYS CAPITAL LE, NEW YORK 64,467               1,404               5,818,247            0.0218         0.0241%

BERNSTEIN SANFORD C & CO, NEW YORK 47,450               656                  3,074,055            0.0138         0.0213%

BLUEFIN RESEARCH PARTNER, JERSEY CITY 26,650               1,066               1,486,372            0.0400         0.0717%

BMO CAPITAL MARKETS CORP, NEW YORK 2,990                 120                  232,302               0.0400         0.0515%

BTIG LLC, NEW YORK 210,486             6,315               13,878,283          0.0300         0.0455%

BTIG LLC, SAN FRANCISCO 25,593               768                  939,046               0.0300         0.0818%

CANTOR FITZGERALD & CO INC, NEW YORK 138,506             3,017               1,791,486            0.0218         0.1684%

CITIGROUP GBL MKTS INC, NEW YORK 127,081             3,253               6,035,744            0.0256         0.0539%

COWEN AND CO LLC, NEW YORK 45,330               1,393               1,041,998            0.0307         0.1336%

CREDIT SUISSE, NEW YORK (CSUS) 177,232             4,213               13,858,040          0.0238         0.0304%

DEUTSCHE BK SECS INC, NY (NWSCUS33) 166,226             4,438               8,441,162            0.0267         0.0526%

GOLDMAN SACHS & CO, NY 292,641             6,687               16,109,570          0.0229         0.0415%

GUGGENHEIM CAPITAL MARKETS LLC, NEW YORK 4,710                 188                  755,514               0.0400         0.0249%

ICBC FINCL SVCS, NEW YORK 14,602               292                  727,360               0.0200         0.0402%

INSTINET CLEARING SER INC, NEW YORK 1,674,761          25,098            61,127,170          0.0150         0.0411%

INSTINET CORP, NEW YORK 44,714               1,215               1,553,669            0.0272         0.0782%

INSTINET CORP, NY 1,450                 15                    125,416               0.0100         0.0116%

INVESTMENT TECH GROUP INC, NEW YORK 3,106,202          40,728            109,420,851       0.0131         0.0372%

INVESTMENT TECHNOLOGY GROUP, NEW YORK 37,960               493                  3,282,260            0.0130         0.0150%

ISI GROUP INC, NEW YORK 148,485             5,089               11,348,833          0.0343         0.0448%

ITG INC, NEW YORK 251,810             3,457               14,643,360          0.0137         0.0236%

J.P MORGAN SECURITIES INC, NEW YORK 250,791             4,700               14,337,867          0.0187         0.0328%

J.P. MORGAN CLEARING CORP, NEW YORK 27,880               290                  756,973               0.0104         0.0383%

JEFFERIES & CO INC, NEW YORK 84,736               1,939               3,317,500            0.0229         0.0585%

JONESTRADING INST SVCS LLC, NEW YORK 32,919               988                  3,513,167            0.0300         0.0281%

KEEFE BRUYETTE + WOODS INC, NEW YORK 23,790               952                  1,187,753            0.0400         0.0801%

KEYBANC CAPITAL MARKETS INC, NEW YORK 21,740               870                  1,961,054            0.0400         0.0443%

LIQUIDNET INC, NEW YORK 2,203,981          30,837            83,660,058          0.0140         0.0369%

MACQUARIE SECS USA INC, NEW YORK 11,650               466                  567,857               0.0400         0.0821%

MERRILL LYNCH PIERCE FENNER SMITH INC NY 2,790,422          48,294            109,458,970       0.0173         0.0441%

MERRILL LYNCH PROFESSIONAL CLRG, PURCHAS 14,700               588                  1,763,986            0.0400         0.0333%

MORGAN STANLEY & CO INC, NY 122,496             4,766               4,251,668            0.0389         0.1121%

NATIONAL FINL SVCS CORP, NEW YORK 24,180               967                  926,102               0.0400         0.1044%

NEEDHAM AND CO LLC, NEW YORK 132,490             4,055               9,402,385            0.0306         0.0431%

O NEIL WILLIAM CO INC BCC CLRG, NEW YORK 16,670               667                  520,102               0.0400         0.1282%

OPPENHEIMER & CO INC, NEW YORK 30,839               1,172               1,386,690            0.0380         0.0845%

RAYMOND JAMES & ASSOC INC, ST PETERSBURG 438,569             11,625            10,050,493          0.0265         0.1157%

RBC CAPITAL MARKETS LLC, NEW YORK 2,730                 109                  453,686               0.0400         0.0241%

SANDLER ONEILL AND PARTNER LP, NEW YORK 90,205               2,706               5,794,625            0.0300         0.0467%

STEPHENS INC, LITTLE ROCK 13,315               533                  1,488,184            0.0400         0.0358%

STIFEL NICOLAUS 152,852             4,254               5,162,614            0.0278         0.0824%

SUNTRUST CAPITAL MARKETS INC, NEW YORK 44,443               1,349               2,255,314            0.0304         0.0598%

UBS SECURITIES LLC, STAMFORD 4,291,642          27,993            330,623,160       0.0065         0.0085%

WEEDEN & CO, NEW YORK 671,993             20,160            12,843,757          0.0300         0.1570%

WELLS FARGO SECURITIES, LLC, NEW YORK 39,530               1,204               1,355,732            0.0305         0.0888%

WOLFE TRAHAN SECURITIES, NEW YORK 4,460                 178                  596,563               0.0400         0.0299%

TOTAL DOMESTIC 18,174,349       282,307          884,301,985       0.0155         0.0319%

Broker/Account
Shares Traded Commission Value of Trade Per Share % Cost of 

Trade
COLUMBIA (204)                   1,099               619,474               -5.3857 0.1774%

INST VEN PTRN XII 42,057               421                  506,641               0.0100 0.0830%

NTGI STRUCTURED 1,558,278          15,468            41,465,221          0.0099 0.0373%

RIVER ROAD 360,208             7,230               18,531,312          0.0201 0.0390%

RIVER ROAD FAV 3,248,582          84,263            99,769,156          0.0259 0.0845%

S&P 500 INDEX 4,151,723          24,517            326,867,361       0.0059 0.0075%

SYSTEMATIC 7,030,166          104,540          262,205,548       0.0149 0.0399%

Kentucky Retirement Systems
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TCV VI 202                     2                       25,516                  0.0100 0.0079%

TORTOISE CAP 221,994             2,279               7,575,700            0.0103 0.0301%

WESTFIELD CAPITAL 1,561,343          42,488            126,736,057       0.0272 0.0335%

TOTAL DOMESTIC 18,174,349       282,307          884,301,985       0.0155 0.0319%

Broker/Account
Shares Traded Commission Value of Trade Per Share % Cost of 

Trade
ABG SECS, OSLO 26,934               57                    113,615               0.0021         0.0500%

BANCO BTG PACTUAL SA, RIO DE JANEIRO 214,000             562                  1,125,449            0.0026         0.0500%

BANCO ITAU, SAO PAULO 415,400             12,971            6,472,806            0.0312         0.2004%

BARCLAYS CAPITAL LE, NEW YORK 5,700                 57                    705,807               0.0100         0.0081%

BARCLAYS CAPITAL, LONDON (BARCGB33) 511,051             2,150               2,622,160            0.0042         0.0820%

BERENBERG GOSSLER & CIE, HAMBURG 15,607               1,851               1,544,474            0.1186         0.1199%

BERNSTEIN SANFORD C & CO, NEW YORK 170,500             4,952               3,868,787            0.0290         0.1280%

BMO CAPITAL MARKETS CORP, NEW YORK 58,400               2,190               845,128               0.0375         0.2591%

BNP PARIBAS PEREGRINE SEC LTD, HONG KONG 34,900               2,896               2,446,296            0.0830         0.1184%

BNP PARIBAS SEC SRVS SA, SINGAPORE 158,081             4,001               6,012,052            0.0253         0.0665%

BNP PARIBAS SECURITIES SVCS, HONG KONG 1,097,000          796                  797,846               0.0007         0.0998%

CITIGROUP GBL MKTS INC, NEW YORK 14,340               506                  3,176,567            0.0353         0.0159%

CITIGROUP GBL MKTS/SALOMON, NEW YORK 5,524,966          7,204               13,171,560          0.0013         0.0547%

CITIGROUP GLOBAL MARKETS LTD, LONDON 186,542             3,509               5,638,049            0.0188         0.0622%

CREDIT LYONNAIS SECS (ASIA), HONG KONG 140,000             2,934               2,661,183            0.0210         0.1102%

CREDIT LYONNAIS SECS, SINGAPORE 13,700               636                  530,451               0.0464         0.1199%

CREDIT SUISSE (EUROPE), LONDON 986,279             38,348            35,662,920          0.0389         0.1075%

CREDIT SUISSE (HK) LIMITED, HONG KONG 210,000             3,957               3,589,834            0.0188         0.1102%

CREDIT SUISSE, NEW YORK (CSUS) 7,358,655          34,610            25,523,381          0.0047         0.1356%

CREDIT SUISSE, TAIPEI 226,000             346                  693,268               0.0015         0.0500%

DAIWA SECS AMER INC, NEW YORK 35,800               2,102               2,157,475            0.0587         0.0974%

DEUTSCHE BK INTL EQ, LONDN (DEUTGB22EEQ) 765                     109                  72,596                  0.1421         0.1498%

DEUTSCHE BK SECS INC, NY (NWSCUS33) 1,019,308          23,440            23,098,993          0.0230         0.1015%

DEUTSCHE SEC ASIA LTD, SEOUL 18,000               1,126               2,817,214            0.0626         0.0400%

EXANE, PARIS (EXANFRPP) 19,200               487                  1,621,518            0.0253         0.0300%

FX- CREDIT SUISSE FIRST BOSTON, LONDON 1,701,800          594                  1,186,437            0.0003         0.0501%

GOLDMAN SACHS & CO, NY 571,974             6,695               8,504,069            0.0117         0.0787%

GOODBODY STOCKBROKERS, DUBLIN 46,438               785                  1,585,881            0.0169         0.0495%

HSBC BANK PLC (MIDLAND BK)(JAC), LONDON 117,056             1,183               1,419,425            0.0101         0.0834%

HSBC JAMES CAPEL, SEOUL 15,000               3,903               1,955,288            0.2602         0.1996%

INSTINET EUROPE LIMITED, LONDON 79,217               1,697               3,802,523            0.0214         0.0446%

INSTINET PACIFIC LTD, HONG KONG 130,000             310                  777,094               0.0024         0.0399%

INVESTMENT TECHNOLOGY GROUP LTD,DUBLIN 297,058             2,940               5,623,033            0.0099         0.0523%

ITG AUSTRALIA LTD, MELBOURNE 21,000               517                  861,407               0.0246         0.0600%

J P MORGAN SECS LTD, LONDON 477,759             18,989            23,530,235          0.0397         0.0807%

J.P MORGAN SECURITIES INC, NEW YORK 55,260               276                  3,199,585            0.0050         0.0086%

J.P. MORGAN CLEARING CORP, NEW YORK 116,800             4,380               1,850,712            0.0375         0.2367%

JEFFERIES & CO LTD, LONDON 3,803                 135                  170,103               0.0355         0.0793%

JM MORGAN STANLEY SECURITIES, MUMBAI 3,301,300          9,029               18,058,865          0.0027         0.0500%

JPMORGAN SECURITIES INC, NEW YORK 97,986               1,927               1,772,425            0.0197         0.1087%

KEPLER EQUITIES, PARIS 3,763                 160                  320,249               0.0424         0.0498%

LIQUIDNET CANADA INC, TORONTO 23,800               379                  1,008,891            0.0159         0.0375%

LIQUIDNET EUROPE LIMITED, LONDON 1,040                 177                  252,375               0.1698         0.0700%

MACQUARIE BANK LTD, HONG KONG 731,400             1,373               1,620,390            0.0019         0.0847%

MERRILL LYNCH INTL LONDON EQUITIES 1,482,273          25,203            35,462,255          0.0170         0.0711%

MERRILL LYNCH PIERCE FENNER SMITH INC NY 175,000             1,473               7,881,662            0.0084         0.0187%

MERRILL LYNCH PIERCE FENNER, WILMINGTON 1,047,367          13,907            9,104,571            0.0133         0.1528%

MIZUHO SECURITIES USA INC. NEW YORK 24,300               1,245               1,245,989            0.0512         0.0999%

MORGAN STANLEY & CO INC, NY 2,233,687          51,952            35,770,909          0.0233         0.1452%

MORGAN STANLEY & CO INTL LTD, TAPEI 143,000             182                  363,754               0.0013         0.0500%

NATIONAL FINL SVCS CORP, NEW YORK 2,700                 27                    96,438                  0.0100         0.0280%

NESBITT BURNS, TORONTO (NTDT) 1,036,381          6,716               8,042,226            0.0065         0.0835%

NOMURA SECS INTL INC, NEW YORK 43,000               761                  1,306,480            0.0177         0.0582%

Kentucky Retirement Systems

Global Equity - Common Stock Commissions

Quarter Ended March 31, 2018
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PAREL, PARIS 254,662             4,614               3,365,720            0.0181         0.1371%

RBC CAPITAL MARKETS LLC, NEW YORK 186,400             932                  2,493,825            0.0050         0.0374%

RBC DOMINION SECS INC, TORONTO (DOMA) 2,705,893          7,223               13,693,831          0.0027         0.0527%

REDBURN PARTNERS LLP, LONDON 38,737               3,955               4,360,346            0.1021         0.0907%

S G WARBURG, SEOUL 8,000                 1,364               1,241,375            0.1705         0.1099%

SANFORD C BERNSTEIN & CO INC, LONDON 140,902             1,797               5,269,910            0.0128         0.0341%

SCOTIA CAPITAL INC, NEW YORK 58,800               578                  964,291               0.0098         0.0600%

SG SEC (LONDON) LTD, LONDON 122,392             1,535               2,824,090            0.0125         0.0543%

SMBC SECURITIES, INC NEW YORK 204,600             7,864               12,114,277          0.0384         0.0649%

SOCIETE GENERALE LONDON BRANCH, LONDON 597,849             6,839               13,197,806          0.0114         0.0518%

TORONTO DOMINION SEC, TORONTO 23,300               349                  424,326               0.0150         0.0823%

UBS WARBURG ASIA LTD, HONG KONG 1,239,800          4,275               4,457,718            0.0034         0.0959%

UBS WARBURG SEC,TAIWAN 2,362,110          3,628               7,259,341            0.0015         0.0500%

UBS WARBURG, LONDON 1,346,078          17,948            25,284,162          0.0133         0.0710%

WELLS FARGO SECURITIES LLC, CHARLOTTE 116,800             4,380               1,651,023            0.0375         0.2653%

XP INVESTIMENTOS CCTVM SA,RIO DE JANEIRO 86,000               452                  452,558               0.0053         0.0999%

TOTAL GLOBAL 41,933,613       376,446          422,797,298       0.0090         0.0890%

Broker/Account
Shares Traded Commission Value of Trade Per Share % Cost of 

Trade
AMERICAN CENTURY 9,134,564          129,486          158,900,455       0.0142         0.0815%

FRANKIN TEMPLETON 6,527,145          109,616          96,781,828          0.0168         0.1133%

LAZARD ASSET MGMT 3,285,935          100,735          104,305,648       0.0307         0.0966%

LSV ASSET MANAGEMENT 15,945,419       21,688            42,161,144          0.0014         0.0514%

LSV ASSET MGMT 7,039,900          9,276               18,268,752          0.0013         0.0508%

MANULIFE ASSET MGMT 650                     5,646               2,379,471            8.6861         0.2373%

TOTAL GLOBAL 41,933,613       376,446          422,797,298       0.0090         0.0890%
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Global Securities Lending
Executive Lending Summary

Kentucky Retirement Systems Insurance Trust fund            As of 3/31/2018

Report ID: GSL601
Reporting Currency: USD

12.7% 20.6% 47.0% 3.7% 0.0%

Lending Utilization 13.7% Earnings By Asset Class

Asset Class
Daily

Earnings
MTD

Earnings

Equity              3,032.77 97,126.55

Corporate           513.41 11,775.35

TIPS                163.37 4,936.03

US T-Notes          23.13 1,025.98

Exchange Traded     1.43 385.44

US T-Bonds          6.99 136.56

3,741.10Earnings Total 115,385.91

Top Ten Daily Earning Securities
MTD
 Total

Daily
 Total

Avg Daily
Rebate Rate

CITY OFFICE REIT INCPFD 6.625% SER A 250.29 7,969.97-21.1984
UPM-KYMMENE OYJ 168.56 671.02.0000
MONOTARO CO LTD 140.56 3,339.38-.2485
HERSHA HOSPITALITY TRUSTPFD 6.500% SER D 133.47 4,145.03-8.0862
METRO AG 121.44 2,214.66-.8200
HIKMA PHARMACEUTICALS PLCWHEN ISSUED 120.88 3,830.68.1216
KINDER MORGAN INC/DEPFD 9.750% SER A 93.04 2,882.37-2.4999
ZALANDO SE 87.75 2,869.49-.3199
SOJITZ CORP 82.22 258.37.0000
US TREASURY INFLATION INDEXED NOTES1/8% 7/15/2022 78.96 2,443.14.0000

PercentMarket
CollateralVolumes

Collateral
Daily Avg

Return  (BP)Loan Type

US Equities 60.1 101.2%146,622,883 144,842,912

US Corp 45.9 102.5%47,344,350 46,204,738

US Govt 10.5 101.8%78,061,044 76,688,737

Non US Equities 246.4 125.0%24,296,061 19,441,474

Totals 59.7 103.2%296,324,338 287,177,861

Collateral
Non Cash

Collateral
Cash

Loan Type
US Equities 23,607,629123,015,254

US Corp 047,344,350

US Govt 76,598,1691,462,875

Non US Equities 9,727,16814,568,893

Totals 109,932,965186,391,373

59.1 48.0 38.1 27.6 22.8
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Global Securities Lending
Executive Lending Summary

Kentucky Retirement Systems                                 As of 3/31/2018

Report ID: GSL601
Reporting Currency: USD

13.8% 17.6% 33.5% 1.4% 0.9%

Lending Utilization 12.5% Earnings By Asset Class

Asset Class
Daily

Earnings
MTD

Earnings

Equity              6,043.78 195,337.21

Corporate           1,538.09 37,614.48

TIPS                242.14 6,778.94

Exchange Traded     103.53 4,250.47

US T-Notes          66.79 2,931.94

Sovereign           13.90 360.16

US T-Bonds          16.48 143.50

US T-Bills          .00 6.27

8,024.71Earnings Total 247,422.97

Top Ten Daily Earning Securities
MTD
 Total

Daily
 Total

Avg Daily
Rebate Rate

TALLGRASS ENERGY PARTNERS LP 375.22 17,571.91-12.1720
BAOZUN INCADR 371.73 6,472.31-.2500
HERSHA HOSPITALITY TRUSTPFD 6.500% SER D 325.53 10,086.93-8.0689
KINDER MORGAN INC/DEPFD 9.750% SER A 236.18 7,279.15-2.5000
US TREASURY INFLATION INDEXED NOTES3/8% 7/15/2023 157.83 4,502.52.0000
MONOTARO CO LTD 150.59 3,599.27.9249
SAS AB 119.77 2,976.24.4300
BROOKFIELD RENEWABLE PARTNERS L PLIMITED 112.17 3,487.24-1.8146
ISHARES CORE S&P MIDCAP ETF 103.52 4,250.36.9940
ALIBABA GROUP HOLDING LTDADR 99.60 2,375.041.4141

PercentMarket
CollateralVolumes

Collateral
Daily Avg

Return  (BP)Loan Type

US Equities 65.0 101.3%369,081,184 364,357,080

US Corp 50.1 102.5%129,377,088 126,247,978

US Govt 10.9 101.6%126,187,056 124,175,667

Non US Equities 177.6 104.1%18,651,032 17,916,718

Non US Fixed 82.8 101.0%1,050,706 1,039,840

Totals 54.7 101.7%644,347,067 633,737,283

Collateral
Non Cash

Collateral
Cash

Loan Type
US Equities 55,737,975313,343,209

US Corp 3,424129,373,664

US Govt 121,803,7444,383,313

Non US Equities 2,002,32316,648,709

Non US Fixed 01,050,706

Totals 179,547,466464,799,601

130.2 84.0 76.4 64.7 55.6
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Global Securities Lending
Executive Lending Summary

Kentucky Retirement Systems-Total                           As of 3/31/2018

Report ID: GSL601
Reporting Currency: USD

13.5% 18.4% 37.6% 2.1% 0.7%

Lending Utilization 12.8% Earnings By Asset Class

Asset Class
Daily

Earnings
MTD

Earnings

Equity              9,076.55 292,463.76

Corporate           2,051.50 49,389.83

TIPS                405.51 11,714.97

Exchange Traded     104.96 4,635.91

US T-Notes          89.92 3,957.92

Sovereign           13.90 360.16

US T-Bonds          23.47 280.06

US T-Bills          .00 6.27

11,765.81Earnings Total 362,808.88

Top Ten Daily Earning Securities
MTD
 Total

Daily
 Total

Avg Daily
Rebate Rate

HERSHA HOSPITALITY TRUSTPFD 6.500% SER D 459.00 14,231.96-8.0739
TALLGRASS ENERGY PARTNERS LP 375.22 23,023.80-12.1720
BAOZUN INCADR 371.73 8,291.35-.2500
KINDER MORGAN INC/DEPFD 9.750% SER A 329.22 10,161.51-2.5000
MONOTARO CO LTD 291.14 6,938.65.5690
CITY OFFICE REIT INCPFD 6.625% SER A 250.29 7,995.70-21.1984
US TREASURY INFLATION INDEXED NOTES3/8% 7/15/2023 200.00 5,806.51.0000
ZALANDO SE 180.09 9,783.17-.1623
UPM-KYMMENE OYJ 168.56 671.02.0000
BROOKFIELD RENEWABLE PARTNERS L PLIMITED 158.60 4,867.05-1.7325

PercentMarket
CollateralVolumes

Collateral
Daily Avg

Return  (BP)Loan Type

US Equities 63.6 101.3%515,704,068 509,199,992

US Corp 49.0 102.5%176,721,439 172,452,716

US Govt 10.7 101.7%204,248,100 200,864,404

Non US Equities 216.2 115.0%42,947,093 37,358,192

Non US Fixed 82.8 101.0%1,050,706 1,039,840

Totals 56.3 102.1%940,671,405 920,915,144

Collateral
Non Cash

Collateral
Cash

Loan Type
US Equities 79,345,604436,358,464

US Corp 3,424176,718,015

US Govt 198,401,9125,846,188

Non US Equities 11,729,49131,217,602

Non US Fixed 01,050,706

Totals 289,480,431651,190,974

178.2 122.1 87.5 77.6 76.9
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Global Securities Lending
Executive Lending Summary

As of 3/31/2018Kentucky Retirement Systems-Total                           
Report ID:

Reporting Currency:
GSL601
USD

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.
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Global Securities Lending
Securities Lending Management Summary

Kentucky Retirement Systems                                 As of 3/31/2018

Report ID: GSL217
Reporting Currency: USD

Governments
Equity
Corporate
International Fixed Income
International Equities

Total

9,861
153,989

37,261
714

45,599

247,423

28,486
400,982

92,454
1,489

115,248

638,659

Earnings Current Month Year-to-Date

Monthly Performance Measures Avg.Loan   
Volume(000's)

Avg.Wgt. 
Spread(BP)

Governments
Equity
Corporate
International Fixed Income
International Equities
Total

115,038
368,989
131,069

1,145
31,452

647,691

11
57
39
85

199
52

Government Equity Corporate Int'l Fixed Int'l Equities Total
EARNINGS YTD

Jan 8,997 132,417 26,985 257 34,135 202,790
Feb 9,629 114,576 28,208 518 35,514 188,446
Mar 9,861 153,989 37,261 714 45,599 247,423

28,486 400,982 92,454 1,489 115,248 638,659Totals

Trend Analysis
OUTSTANDINGS (000's)  YTD

Government Equity Corporate Int'l Fixed Int'l Equities Total

Jan 105,598 414,990 108,955 740 24,490 654,773
Feb 109,336 369,730 138,745 1,713 27,944 647,467
Mar 115,038 368,989 131,069 1,145 31,452 647,691

109,991 384,569 126,256 1,199 27,962 649,977Average

Spreads YTD
Government Equity Corporate Int'l Fixed Int'l Equities Total

Jan 11 43 34 48 182 42
Feb 12 47 31 46 192 44
Mar 11 57 39 85 199 52

12 49 35 60 191 46Average
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Global Securities Lending
Securities Lending Management Summary

Kentucky Retirement Systems Insurance Trust fund            As of 3/31/2018

Report ID: GSL217
Reporting Currency: USD

Governments
Equity
Corporate
International Fixed Income
International Equities

Total

6,099
69,701
11,775

0
27,811

115,386

17,483
188,126

24,959
16

65,341

295,924

Earnings Current Month Year-to-Date

Monthly Performance Measures Avg.Loan   
Volume(000's)

Avg.Wgt. 
Spread(BP)

Governments
Equity
Corporate
International Fixed Income
International Equities
Total

74,280
154,853

43,483
0

14,784
287,400

11
61
37

0
257

55

Government Equity Corporate Int'l Fixed Int'l Equities Total
EARNINGS YTD

Jan 5,553 58,509 6,383 0 14,969 85,414
Feb 5,831 59,915 6,801 16 22,562 95,125
Mar 6,099 69,701 11,775 0 27,811 115,386

17,483 188,126 24,959 16 65,341 295,924Totals

Trend Analysis
OUTSTANDINGS (000's)  YTD

Government Equity Corporate Int'l Fixed Int'l Equities Total

Jan 76,159 174,891 29,755 0 12,936 293,741
Feb 72,590 200,743 36,883 55 11,149 321,420
Mar 74,280 154,853 43,483 0 14,784 287,400

74,343 176,829 36,707 18 12,956 300,854Average

Spreads YTD
Government Equity Corporate Int'l Fixed Int'l Equities Total

Jan 10 45 30 0 152 39
Feb 12 45 28 43 306 45
Mar 11 61 37 0 257 55

11 51 32 14 238 46Average
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Global Securities Lending
Securities Lending Management Summary

Kentucky Retirement Systems-Total                           As of 3/31/2018

Report ID: GSL217
Reporting Currency: USD

Governments
Equity
Corporate
International Fixed Income
International Equities

Total

15,959
223,690

49,036
714

73,409

362,809

45,970
589,108
117,413

1,504
180,589

934,583

Earnings Current Month Year-to-Date

Monthly Performance Measures Avg.Loan   
Volume(000's)

Avg.Wgt. 
Spread(BP)

Governments
Equity
Corporate
International Fixed Income
International Equities
Total

189,317
523,842
174,552

1,145
46,236

935,091

12
58
38
85

218
53

Government Equity Corporate Int'l Fixed Int'l Equities Total
EARNINGS YTD

Jan 14,550 190,926 33,368 257 49,103 288,204
Feb 15,460 174,492 35,008 534 58,076 283,571
Mar 15,959 223,690 49,036 714 73,409 362,809

45,970 589,108 117,413 1,504 180,589 934,583Totals

Trend Analysis
OUTSTANDINGS (000's)  YTD

Government Equity Corporate Int'l Fixed Int'l Equities Total

Jan 181,757 589,881 138,710 740 37,426 948,514
Feb 181,926 570,472 175,628 1,768 39,092 968,887
Mar 189,317 523,842 174,552 1,145 46,236 935,091

184,334 561,398 162,963 1,218 40,918 950,831Average

Spreads YTD
Government Equity Corporate Int'l Fixed Int'l Equities Total

Jan 11 45 33 48 171 41
Feb 12 46 30 46 227 44
Mar 12 58 38 85 218 53

12 50 34 60 205 46Average
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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. 

Reporting values for Mortgage Backed Securities have been reflected as current face.

Loan volumes are calculated using month end exchange rates. Earnings calculations use exchange rates that are based on final earnings reconciliation date.

Securities Lending Management Summary
Global Securities Lending

Report ID: GSL217
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Kentucky Retirement Systems

Summary - Client Earnings by Manager Report ID:
Reporting Currency: USD

GSL207
For the month ending 3/31/2018

Global Securities Lending

Manager
Gross Cash

Earnings +
Gross Non-Cash

Earnings =
Gross

Earnings - Rebate -
Bank
Fees =

Gross Client
Earnings -

Program
Admin

Fee
Net Client
Earnings 

AMERICAN  956623 37,839.86 1,525.11 39,364.97 23,146.22  2,432.75 13,786.00  0.00  13,786.00

COLUMBIA  956634 102,229.14 6.29 102,235.43 76,355.63  3,879.57 22,000.23  0.00  22,000.23

FRANKLIN  956624 21,067.37 18.66 21,086.03 4,875.53  2,431.32 13,779.18  0.00  13,779.18

INTERNAL  956596 38,967.98 1,761.26 40,729.24 29,415.00  1,695.54 9,618.70  0.00  9,618.70

INTERNALMD 956595 24,288.15 1,148.96 25,437.11 20,436.69  749.95 4,250.47  0.00  4,250.47

LAZARD AM 956626 7,051.02 193.99 7,245.01 2,181.28  759.51 4,304.22  0.00  4,304.22

LOOMIS    956633 2.47 0.00 2.47 -8.71  1.67 9.51  0.00  9.51

LSV ASSET 956625 10,572.51 135.37 10,707.88 -11,198.14  3,285.84 18,620.18  0.00  18,620.18

MANULIFE  956629 51,684.61 0.00 51,684.61 35,107.02  2,485.84 14,091.75  0.00  14,091.75

NISA      956635 30,893.75 1,501.61 32,395.36 25,495.46  1,034.15 5,865.75  0.00  5,865.75

NTGI STRUC 956588 117,262.11 1,417.45 118,679.56 71,331.68  7,081.97 40,265.91  0.00  40,265.91

NUVEEN    956642 35,951.57 488.14 36,439.71 -9,662.20  6,912.81 39,189.10  0.00  39,189.10

RIVER     956597 59,855.54 788.27 60,643.81 50,110.90  1,579.22 8,953.69  0.00  8,953.69

RIVER ROAD 956592 9,631.96 214.31 9,846.27 6,820.78  453.26 2,572.23  0.00  2,572.23

SHENKMAN  956631 7,258.75 0.00 7,258.75 6,025.95  184.68 1,048.12  0.00  1,048.12

SP500 INDX 956599 60,385.37 2,026.91 62,412.28 49,578.85  1,922.87 10,910.56  0.00  10,910.56

SYSTEM    956589 57,035.49 865.81 57,901.30 47,047.95  1,626.92 9,226.43  0.00  9,226.43

TIPS      956649 0.00 7,975.19 7,975.19 0.00  1,196.25 6,778.94  0.00  6,778.94

TORTOISE  956639 18,615.98 129.05 18,745.03 -5,497.09  3,635.94 20,606.18  0.00  20,606.18

TRANSITION 956598 0.05 0.00 0.05 0.06  0.00 -0.01  0.00 - 0.01

WESTFIELD 956591 7,636.54 150.05 7,786.59 5,968.28  272.48 1,545.83  0.00  1,545.83

698,230.22 20,346.43 718,576.65 427,531.14  43,622.54  247,422.97  0.00  247,422.97

Loan volumes are calculated using month end exchange rates.  Earnings calculations use
exchange rates that are based on final earnings reconciliation date.

Grand Total

AMERICAN  956779 16,447.49 17.93 16,465.42 7,294.30  1,375.62 7,795.50  0.00  7,795.50

COLUMBIA  956809 24,584.44 2.86 24,587.30 18,584.10  898.39 5,104.81  0.00  5,104.81

FRANKLIN  956800 11,338.76 95.28 11,434.04 3,193.10  1,236.00 7,004.94  0.00  7,004.94

INTERNAL  956772 17,872.37 1,676.75 19,549.12 14,372.66  775.10 4,401.36  0.00  4,401.36
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Kentucky Retirement Systems Insurance Trust fund

Summary - Client Earnings by Manager Report ID:
Reporting Currency: USD

GSL207
For the month ending 3/31/2018

Global Securities Lending

Manager
Gross Cash

Earnings +
Gross Non-Cash

Earnings =
Gross

Earnings - Rebate -
Bank
Fees =

Gross Client
Earnings -

Program
Admin

Fee
Net Client
Earnings 

INTERNAL  956823 0.00 5,807.05 5,807.05 0.00  871.02 4,936.03  0.00  4,936.03

INTERNALMD 956771 2,991.78 0.00 2,991.78 2,538.34  68.00 385.44  0.00  385.44

LAZARD AM 956802 1,534.54 731.94 2,266.48 -6,477.21  1,311.52 7,432.17  0.00  7,432.17

LSV ASSET 956801 5,009.87 511.64 5,521.51 -3,398.81  1,337.99 7,582.33  0.00  7,582.33

MANULIFE  956805 22,336.91 0.00 22,336.91 15,509.83  1,023.30 5,803.78  0.00  5,803.78

NISA      956810 10,588.78 759.38 11,348.16 8,580.77  414.29 2,353.10  0.00  2,353.10

NTGI STRUC 956765 50,927.22 394.76 51,321.98 31,480.69  2,962.78 16,878.51  0.00  16,878.51

NUVEEN    956816 16,769.44 12.60 16,782.04 -10,553.78  4,098.09 23,237.73  0.00  23,237.73

RIVER     909181 28,877.36 217.14 29,094.50 23,842.25  787.31 4,464.94  0.00  4,464.94

RIVER ROAD 956769 4,361.19 46.42 4,407.61 2,881.88  228.26 1,297.47  0.00  1,297.47

SHENKMAN  956806 2,918.85 0.00 2,918.85 2,386.80  79.61 452.44  0.00  452.44

SP500 INDX 956774 23,328.07 1,125.71 24,453.78 18,667.27  866.13 4,920.38  0.00  4,920.38

SYSTEMATIC 956766 25,538.17 237.08 25,775.25 20,703.55  760.07 4,311.63  0.00  4,311.63

TORTOISE  956813 4,043.98 0.00 4,043.98 -3,071.12  1,067.08 6,048.02  0.00  6,048.02

TRANSITION 956773 0.06 0.00 0.06 0.06  0.00 0.00  0.00  0.00

WESTFIELD 956768 3,702.71 346.30 4,049.01 2,901.77  171.91 975.33  0.00  975.33

273,171.99 11,982.84 285,154.83 149,436.45  20,332.47  115,385.91  0.00  115,385.91

Loan volumes are calculated using month end exchange rates.  Earnings calculations use
exchange rates that are based on final earnings reconciliation date.

Grand Total
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KENTUCKY RETIREMENT SYSTEMS
Statement of Holdings Report Report ID:

Reporting Currency: USD
GSL403

As of 3/31/2018

Global Securities Lending

The Bank of New York Mellon LEI HPFHU0OQ28E4N0NFVK49

Security ID Description

   Maturity/
Expected

Date  **
Purchase

Date
Settle
Date

Sector
Code

Ratings
S&P/Mdy/Fitch Price

Par
Value

Amortized
Cost

Market
Value

Unrealized
Gain/(Loss)

Book*
Yield

Days to
Reset
/ Mat

% of 
Amt 
Cost

Repo

  1472914607 HSBC D (Agency MBS & 0035 100.00 67,092,485 67,092,485 67,092,485 0 1.79 2 14.43%  04/02/18 03/29/18 03/29/18

  1472914610 MERRILL D (Agency MBS & 0035 100.00 30,231,201 30,231,201 30,231,201 0 1.81 2 6.50%  04/02/18 03/29/18 03/29/18

  1472914310 BNP R (EQUITIES) 0035 100.00 47,780,465 47,780,465 47,780,465 0 1.85 2 10.28%  04/02/18 03/29/18 03/29/18

  1472914309 SOCIETE R (EQUITIES) 0035 100.00 95,099,101 95,099,101 95,099,101 0 1.86 2 20.46%  04/02/18 03/29/18 03/29/18

  1472914306 MIZUHO R (EQUITIES) 0035 100.00 3,925,731 3,925,731 3,925,731 0 1.86 2 0.84%  04/02/18 03/29/18 03/29/18

  1472914299 DEUTSCHE J (Agency 0035 100.00 3,417,302 3,417,302 3,417,302 0 1.82 2 0.74%  04/02/18 03/29/18 03/29/18

  1472914307 CITI R (EQUITIES) 0035 100.00 6,531,364 6,531,364 6,531,364 0 1.86 2 1.41%  04/02/18 03/29/18 03/29/18

  1472914288 SWIB A Bi-lateral (T Bills, 0035 100.00 100,455,119 100,455,119 100,455,119 0 2.10 2 21.61%  04/02/18 03/29/18 03/29/18

  1471349184 CITI D (Agency MBS & Pass 0035 100.00 23,000,000 23,000,000 23,000,000 0 1.81 4 4.95%  04/04/18 03/28/18 03/28/18

* 1298182679 SG R (EQUITIES) 0035 100.00 3,400,000 3,400,000 3,400,000 0 2.10 2 0.73%  05/04/18 02/09/17 02/09/17

* 1298182679 SG R (EQUITIES) 0035 100.00 12,000,000 12,000,000 12,000,000 0 2.10 2 2.58%  05/04/18 03/02/17 03/02/17

* 1386049262 BNP R (EQUITIES) 0035 100.00 20,200,000 20,200,000 20,200,000 0 2.05 2 4.35%  05/04/18 11/29/17 11/29/17

* 1416892839 JEFFERIES R (EQUITIES) 0035 100.00 2,752,000 2,752,000 2,752,000 0 2.03 2 0.59%  05/04/18 01/10/18 01/10/18

* 1421524098 JEFFERIES R (EQUITIES) 0035 100.00 2,400,000 2,400,000 2,400,000 0 2.03 2 0.52%  05/04/18 01/17/18 01/17/18

* 1346826791 DEUTSCHE R (EQUITIES) 0035 100.00 18,600,000 18,600,000 18,600,000 0 2.20 2 4.00%  06/29/18 10/03/17 10/03/17

* 1387292595 DEUTSCHE R (EQUITIES) 0035 100.00 1,200,000 1,200,000 1,200,000 0 2.18 2 0.26%  06/29/18 12/01/17 12/01/17

* 1385178314 CITI R (EQUITIES) 0035 100.00 11,400,000 11,400,000 11,400,000 0 2.20 2 2.45%  07/03/18 11/29/17 11/29/17

* 1463624315 MERRILL R (EQUITIES) 0035 100.00 15,900,000 15,900,000 15,900,000 0 2.18 2 3.42%  07/03/18 03/16/18 03/16/18

Repo Total: 465,384,768 465,384,768 465,384,768 0 1.95 2 100.13%

Payable/Receivable

  N/A RECEIVABLE 1000 NR NR 114,707 114,707 114,707 0 0.00 0 0.02%NR/ /
  N/A PAYABLE 1000 NR NR -707,676 -707,676 -707,676 0 0.00 0 -0.15%NR/ /
  N/A PREPAID BROKER 1000 NR NR 7,803 7,803 7,803 0 0.00 0 0.00%NR/ /

Payable/Receivable Total: -585,167 -585,167 -585,167 0 0.00 0 -0.13%

Grand Total: 464,799,601 464,799,601 464,799,601 0 1.95 100.00%

NAV: 1.0000

2
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KENTUCKY RETIREMENT SYSTEMS INSURANCE TRUST
Statement of Holdings Report Report ID:

Reporting Currency: USD
GSL403

As of 3/31/2018

Global Securities Lending

The Bank of New York Mellon LEI HPFHU0OQ28E4N0NFVK49

Security ID Description

   Maturity/
Expected

Date  **
Purchase

Date
Settle
Date

Sector
Code

Ratings
S&P/Mdy/Fitch Price

Par
Value

Amortized
Cost

Market
Value

Unrealized
Gain/(Loss)

Book*
Yield

Days to
Reset
/ Mat

% of 
Amt 
Cost

Repo

  1472914309 SOCIETE R (EQUITIES) 0035 100.00 38,299,650 38,299,650 38,299,650 0 1.86 2 20.55%  04/02/18 03/29/18 03/29/18

  1472914306 MIZUHO R (EQUITIES) 0035 100.00 1,624,902 1,624,902 1,624,902 0 1.86 2 0.87%  04/02/18 03/29/18 03/29/18

  1472914307 CITI R (EQUITIES) 0035 100.00 2,703,403 2,703,403 2,703,403 0 1.86 2 1.45%  04/02/18 03/29/18 03/29/18

  1472914310 BNP R (EQUITIES) 0035 100.00 19,776,856 19,776,856 19,776,856 0 1.85 2 10.61%  04/02/18 03/29/18 03/29/18

  1472914288 SWIB A Bi-lateral (T Bills, 0035 100.00 41,678,425 41,678,425 41,678,425 0 2.10 2 22.36%  04/02/18 03/29/18 03/29/18

  1472914594 CANTOR D (Agency MBS & 0035 100.00 40,097,715 40,097,715 40,097,715 0 1.80 2 21.51%  04/02/18 03/29/18 03/29/18

  1472914299 DEUTSCHE J (Agency 0035 100.00 1,415,251 1,415,251 1,415,251 0 1.82 2 0.76%  04/02/18 03/29/18 03/29/18

  1471349184 CITI D (Agency MBS & Pass 0035 100.00 9,000,000 9,000,000 9,000,000 0 1.81 4 4.83%  04/04/18 03/28/18 03/28/18

* 1298182679 SG R (EQUITIES) 0035 100.00 1,800,000 1,800,000 1,800,000 0 2.10 2 0.97%  05/04/18 02/09/17 02/09/17

* 1298182679 SG R (EQUITIES) 0035 100.00 4,200,000 4,200,000 4,200,000 0 2.10 2 2.25%  05/04/18 03/02/17 03/02/17

* 1386049262 BNP R (EQUITIES) 0035 100.00 8,000,000 8,000,000 8,000,000 0 2.05 2 4.29%  05/04/18 11/29/17 11/29/17

* 1416892839 JEFFERIES R (EQUITIES) 0035 100.00 1,123,000 1,123,000 1,123,000 0 2.03 2 0.60%  05/04/18 01/10/18 01/10/18

* 1346826791 DEUTSCHE R (EQUITIES) 0035 100.00 6,500,000 6,500,000 6,500,000 0 2.20 2 3.49%  06/29/18 10/03/17 10/03/17

* 1385178314 CITI R (EQUITIES) 0035 100.00 4,500,000 4,500,000 4,500,000 0 2.20 2 2.41%  07/03/18 11/29/17 11/29/17

* 1463624315 MERRILL R (EQUITIES) 0035 100.00 5,900,000 5,900,000 5,900,000 0 2.18 2 3.17%  07/03/18 03/16/18 03/16/18

Repo Total: 186,619,202 186,619,202 186,619,202 0 1.94 2 100.12%

Payable/Receivable

  N/A PREPAID BROKER 1000 NR NR 1,677 1,677 1,677 0 0.00 0 0.00%NR/ /
  N/A PAYABLE 1000 NR NR -273,174 -273,174 -273,174 0 0.00 0 -0.15%NR/ /
  N/A RECEIVABLE 1000 NR NR 43,668 43,668 43,668 0 0.00 0 0.02%NR/ /

Payable/Receivable Total: -227,829 -227,829 -227,829 0 0.00 0 -0.12%

Grand Total: 186,391,373 186,391,373 186,391,373 0 1.94 100.00%

NAV: 1.0000
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KENTUCKY RETIREMENT SYSTEMS INSURANCE TRUST
Statement of Holdings Report Report ID:

Reporting Currency: USD
GSL403

As of 3/31/2018

Global Securities Lending

The Bank of New York Mellon LEI HPFHU0OQ28E4N0NFVK49

Security ID Description

   Maturity/
Expected

Date  **
Purchase

Date
Settle
Date

Sector
Code

Ratings
S&P/Mdy/Fitch Price

Par
Value

Amortized
Cost

Market
Value

Unrealized
Gain/(Loss)

Book*
Yield

Days to
Reset
/ Mat

% of 
Amt 
Cost

*  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.
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Kentucky Retirement Systems 

Security Litigation Report 
Quarter Ending: March 31, 2018 

Claims Filed during the Quarter (pg 3): 

4 
Proceeds Received during the Quarter (pg 4): 

$1,225,321.77 
 

*Note: Report shows transfers of $827,215.47 and 
$172,784.553 out as these were associated with a 
litigation case from prior quarter.  Funds have been re-
coded at the custodial bank from “security litigation 
proceeds” to “security litigation income”. 
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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 61

Total Filed 1,423                     

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 $2,173,432

Total Proceeds $55,790,428

Quarterly Securities Litigation Report

Quarter Ended 03/31/18

Kentucky Retirement Systems
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Class Action Name TNT Status Code Status as of Date Class Period Start Date Class Period End Date Class Account Id Claimed Account Name

CERADYNE INC (SUPERIOR COURT OF CALIF) FILED 2/22/2018 10/1/2012 12/31/2012 2602408 *KRS PEN NTGI STRUCTURED SM-SL
CERADYNE INC (SUPERIOR COURT OF CALIF) FILED 2/22/2018 10/1/2012 12/31/2012 2688058 ZZKRS INS NTGI STRUCTURED SM
BLUEFLY, INC FILED 3/27/2018 5/23/2013 6/25/2013 2602408 *KRS PEN NTGI STRUCTURED SM-SL
ARENA PHARMACEUTICALS, INC. FILED 3/29/2018 3/14/2008 4/27/2011 2602408 *KRS PEN NTGI STRUCTURED SM-SL
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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
REVISED3/31/2018-12/31/2017

IACS0008Report ID :
Base Currency :

Status :

Transaction Detail
Reported By Transaction Category

CLASS ACTIONS

CASH & CASH EQUIVALENTS

U.S. DOLLAR

KR2F10020002: NTGI STRUCTURED
20170710S000170 000000000010

NA9123459

0.000CDC 7/10/2017

1/1/2018

/ -3,128.07-3,128.07 0.000.000000

-3,128.07-3,128.07 -3,128.070.000000
Gain/Loss Local Amounts: 0.00 Long

Gain/Loss Base Amounts: -3,128.07 Long

KR2F90010002: CASH ACCOUNT KR2
20180102A000100

NA9123459

0.000CDC 12/21/2017

2/1/2018

-827,215.47-827,215.47 0.000.000000

-827,215.47-827,215.47 -827,215.470.000000
Gain/Loss Local Amounts: 0.00 Long

Gain/Loss Base Amounts: -827,215.47 Long

KR2F30050002: WATERFALL
20180105S000060 05JAN1840002

NA9123459

0.000CD RALI MBS 1/3/00 - 4/30/15 WATE

RFALL

1/5/2018

1/5/2018/

30,818.7330,818.73 30,818.730.000000

30,818.7330,818.73 30,818.730.000000
Gain/Loss Local Amounts: 30,818.73 Long

Gain/Loss Base Amounts: 30,818.73 Long

KR2F10020002: NTGI STRUCTURED
20180105S000470 05JAN1840002

NA9123459

0.000CD PROMEDICA INC 1/11/11 TO 7/22/

11 NTGI STRUCTURED

1/5/2018

1/5/2018/

5.575.57 5.570.000000

5.575.57 5.570.000000
Gain/Loss Local Amounts: 5.57 Long

Gain/Loss Base Amounts: 5.57 Long

KR2F10020002: NTGI STRUCTURED
20180105S000480 05JAN1840002

NA9123459

0.000CD MODUSLINK GLOBAL SOLUTIONS 9/2

5/07-9/5/12 NTGI STRUCTURED

1/5/2018

1/5/2018/

229.70229.70 229.700.000000

229.70229.70 229.700.000000
Gain/Loss Local Amounts: 229.70 Long

Gain/Loss Base Amounts: 229.70 Long

KR2F10020002: NTGI STRUCTURED
20180109S000130 000000000010

NA9123459

0.000CD 13-2-33726-6 KNTFLOW INTERNATI

ONAL CORPORATION (WASHINGTON S

1/9/2018

1/9/2018/

774.39774.39 774.390.000000

774.39774.39 774.390.000000
Gain/Loss Local Amounts: 774.39 Long

Gain/Loss Base Amounts: 774.39 Long

Workbench - ReportsPage 1 of 74/18/2018 2:38:38 PM GMT

4.10

Investment Committee Meeting- May 1, 2018 - Standard Reports

321

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



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
REVISED3/31/2018-12/31/2017

IACS0008Report ID :
Base Currency :

Status :

Transaction Detail
Reported By Transaction Category

KR2F19020002: S&P 500 INDEX
20180112S000220 12JAN1840004

NA9123459

0.000CD BANK OF AMERICA CORP - SEC DER

IVATIVE & ERISA 09/17/08 -

1/12/2018

1/12/2018/

57,440.9657,440.96 57,440.960.000000

57,440.9657,440.96 57,440.960.000000
Gain/Loss Local Amounts: 57,440.96 Long

Gain/Loss Base Amounts: 57,440.96 Long

KR2F19020002: S&P 500 INDEX
20180112S000230 12JAN1840004

NA9123459

0.000CD HEALTHSOUTH CORP 08/31/96 - 06

/22/05 CLASS ACTION PROCEEDS

1/12/2018

1/12/2018/

9.689.68 9.680.000000

9.689.68 9.680.000000
Gain/Loss Local Amounts: 9.68 Long

Gain/Loss Base Amounts: 9.68 Long

KR2F30050002: WATERFALL
20180112S000420 12JAN1840004

NA9123459

0.000CD COUNTRYWIDE FNL CORP (2010) 3/

11/04 - 08/07/13

1/12/2018

1/12/2018/

4,931.694,931.69 4,931.690.000000

4,931.694,931.69 4,931.690.000000
Gain/Loss Local Amounts: 4,931.69 Long

Gain/Loss Base Amounts: 4,931.69 Long

KR2F90010002: CASH ACCOUNT KR2
20180112S000550 12JAN1840004

NA9123459

0.000CD COUNTRYWIDE FNL CORP (2010) 3/

11/04 - 08/07/13

1/12/2018

1/12/2018/

33,714.5133,714.51 33,714.510.000000

33,714.5133,714.51 33,714.510.000000
Gain/Loss Local Amounts: 33,714.51 Long

Gain/Loss Base Amounts: 33,714.51 Long

KR2F90010002: CASH ACCOUNT KR2
20180112S000560 12JAN1840004

NA9123459

0.000CD COUNTRYWIDE FNL CORP (2010) 3/

11/04 - 08/07/13

1/12/2018

1/12/2018/

129,752.96129,752.96 129,752.960.000000

129,752.96129,752.96 129,752.960.000000
Gain/Loss Local Amounts: 129,752.96 Long

Gain/Loss Base Amounts: 129,752.96 Long

KR2F90010002: CASH ACCOUNT KR2
20180112S000570 12JAN1840004

NA9123459

0.000CD COUNTRYWIDE FNL CORP (2010) 3/

11/04 - 08/07/13

1/12/2018

1/12/2018/

154.47154.47 154.470.000000

154.47154.47 154.470.000000
Gain/Loss Local Amounts: 154.47 Long

Gain/Loss Base Amounts: 154.47 Long

KR2F90010002: CASH ACCOUNT KR2
20180112S000580 12JAN1840004

NA9123459

0.000CD BANK OF AMERICA CORP - SEC DER

IVATIVE & ERISA 09/17/08 -

1/12/2018

1/12/2018/

19,058.9019,058.90 19,058.900.000000

19,058.9019,058.90 19,058.900.000000
Gain/Loss Local Amounts: 19,058.90 Long

Gain/Loss Base Amounts: 19,058.90 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
REVISED3/31/2018-12/31/2017

IACS0008Report ID :
Base Currency :

Status :

Transaction Detail
Reported By Transaction Category

KR2F90010002: CASH ACCOUNT KR2
20180112S000590 12JAN1840004

NA9123459

0.000CD PRUDENTIAL FINANCIAL INC (2012

) 05/04/10 - 01/31/12

1/12/2018

1/12/2018/

3,504.503,504.50 3,504.500.000000

3,504.503,504.50 3,504.500.000000
Gain/Loss Local Amounts: 3,504.50 Long

Gain/Loss Base Amounts: 3,504.50 Long

KR2F90010002: CASH ACCOUNT KR2
20180112S000600 12JAN1840004

NA9123459

0.000CD PRUDENTIAL FINANCIAL INC (2012

) 05/04/10 - 01/31/12

1/12/2018

1/12/2018/

7,916.997,916.99 7,916.990.000000

7,916.997,916.99 7,916.990.000000
Gain/Loss Local Amounts: 7,916.99 Long

Gain/Loss Base Amounts: 7,916.99 Long

KR2F10020002: NTGI STRUCTURED
20180118S000120 000000000000

NA9123459

0.000CD 3 13-CV-00580-BEN RBMAXWELL TE

CHNOLOGIES, INC. Distribution

1/18/2018

1/18/2018/

20.6920.69 20.690.000000

20.6920.69 20.690.000000
Gain/Loss Local Amounts: 20.69 Long

Gain/Loss Base Amounts: 20.69 Long

KR2F10020002: NTGI STRUCTURED
20180207S000190 07FEB1840002

NA9123459

0.000CD NROC/CLA MV FUQI INTERNATIONAL

, INC

7/10/2017

1/1/2018/

2,877.562,877.56 2,877.560.000000

2,877.562,877.56 2,877.560.000000
Gain/Loss Local Amounts: 2,877.56 Long

Gain/Loss Base Amounts: 2,877.56 Long

KR2F30050002: WATERFALL
20180213S000080 000000000727

NA9123459

0.000CD 08-CV-1713 (PKC)(WDW)JP MORGAN

ACCEPTANCE CORP. I (MORTGAGE

2/13/2018

2/13/2018/

266,085.90266,085.90 266,085.900.000000

266,085.90266,085.90 266,085.900.000000
Gain/Loss Local Amounts: 266,085.90 Long

Gain/Loss Base Amounts: 266,085.90 Long

KR2F30050002: WATERFALL
20180213S000170 000000000737

NA9123459

0.000CD 08-5093-LAPHARBORVIEW MORTGAGE

LOAN TRUST Distribution 1ST D

2/13/2018

2/13/2018/

40,268.0740,268.07 40,268.070.000000

40,268.0740,268.07 40,268.070.000000
Gain/Loss Local Amounts: 40,268.07 Long

Gain/Loss Base Amounts: 40,268.07 Long

KR2F90010002: CASH ACCOUNT KR2
20180214S000020 000000000000

NA9123459

0.000CD 08-cv-8781 (KPF)RALI MBS Distr

ibution 1ST DISTRIBUTION PROCE

2/14/2018

2/14/2018/

567,455.63567,455.63 567,455.630.000000

567,455.63567,455.63 567,455.630.000000
Gain/Loss Local Amounts: 567,455.63 Long

Gain/Loss Base Amounts: 567,455.63 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
REVISED3/31/2018-12/31/2017

IACS0008Report ID :
Base Currency :

Status :

Transaction Detail
Reported By Transaction Category

KR2F10020002: NTGI STRUCTURED
20180220S000220 000000000000

NA9123459

0.000CD 316-CV-00980-SIHORTONWORKS, IN

C. Distribution 1ST DISTRIBUTI

2/20/2018

2/20/2018/

167.33167.33 167.330.000000

167.33167.33 167.330.000000
Gain/Loss Local Amounts: 167.33 Long

Gain/Loss Base Amounts: 167.33 Long

KR2F19020002: S&P 500 INDEX
20180308S000340 000000000000

NA9123459

0.000CD 1 14-CV-1031CLIFFS NATURAL RES

OURCES INC (2014) Distribution

3/8/2018

3/8/2018/

2,218.912,218.91 2,218.910.000000

2,218.912,218.91 2,218.910.000000
Gain/Loss Local Amounts: 2,218.91 Long

Gain/Loss Base Amounts: 2,218.91 Long

KR2F10020002: NTGI STRUCTURED
20180315S001300 000000000000

NA9123459

0.000CD COLONIAL BANCGROUP, INC.COLONI

AL BANCGROUP INC Distribution

3/15/2018

3/15/2018/

2,359.682,359.68 2,359.680.000000

2,359.682,359.68 2,359.680.000000
Gain/Loss Local Amounts: 2,359.68 Long

Gain/Loss Base Amounts: 2,359.68 Long

KR2F10060002: WESTFIELD CAPITAL
20180321S000070 000000000000

NA9123459

0.000CD 1-12-CV-03852-GBDJPMORGAN CHAS

E & CO Distribution 1ST DISTRI

3/21/2018

3/21/2018/

23,767.8223,767.82 23,767.820.000000

23,767.8223,767.82 23,767.820.000000
Gain/Loss Local Amounts: 23,767.82 Long

Gain/Loss Base Amounts: 23,767.82 Long

KR2F19020002: S&P 500 INDEX
20180321S000130 000000000000

NA9123459

0.000CD 1-12-CV-03852-GBDJPMORGAN CHAS

E & CO Distribution 1ST DISTRI

3/21/2018

3/21/2018/

5,450.625,450.62 5,450.620.000000

5,450.625,450.62 5,450.620.000000
Gain/Loss Local Amounts: 5,450.62 Long

Gain/Loss Base Amounts: 5,450.62 Long

KR2F19020002: S&P 500 INDEX
20180329S000310 29MAR1840003

NA9123459

0.000CD CLIFFS NATURAL RESOURCES (2014

) (N.D. OHIO)

3/29/2018

3/29/2018/

1,860.111,860.11 1,860.110.000000

1,860.111,860.11 1,860.110.000000
Gain/Loss Local Amounts: 1,860.11 Long

Gain/Loss Base Amounts: 1,860.11 Long

KR2F10020002: NTGI STRUCTURED
20180329S000690 000000000000

NA9123459

0.000CD 9-14-cv-81323-DMMBANKRATE, INC

. (2014) (S.D. Fla.) Distribut

3/29/2018

3/29/2018/

1,020.381,020.38 1,020.380.000000

1,020.381,020.38 1,020.380.000000
Gain/Loss Local Amounts: 1,020.38 Long

Gain/Loss Base Amounts: 1,020.38 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
REVISED3/31/2018-12/31/2017

IACS0008Report ID :
Base Currency :

Status :

Transaction Detail
Reported By Transaction Category

KR2F10020002: NTGI STRUCTURED
20180329S000750 29MAR1840003

NA9123459

0.000CD COLONIAL BANCGROUP, INC. (UNDE

RWRITER,PWC)

3/29/2018

3/29/2018/

2,287.492,287.49 2,287.490.000000

2,287.492,287.49 2,287.490.000000
Gain/Loss Local Amounts: 2,287.49 Long

Gain/Loss Base Amounts: 2,287.49 Long

TOTAL U.S. DOLLAR CASH & CASH EQUIVALENTS:
373,809.70373,809.70 373,809.70
373,809.70373,809.70 1,204,153.24

TOTAL  CASH & CASH EQUIVALENTS CLASS ACTIONS: 373,809.70 373,809.70 373,809.70

TOTAL  CLASS ACTIONS: 373,809.70373,809.70373,809.70
CORPORATE ACTIONS

FIXED INCOME SECURITIES

U.S. DOLLAR

KR2F90010002: CASH ACCOUNT KR2
20180302A000200

748939AA3

0.000CW CLAIMS FILING RALI MBS

DISTRIBUTION PROCESSING FEE

2/14/2018

2/14/2018

-11,349.11-11,349.11 -11,349.110.000000

-11,349.11-11,349.11 -11,349.110.000000
Gain/Loss Local Amounts: -11,349.11 Long

Gain/Loss Base Amounts: -11,349.11 Long

TOTAL TRANSACTIONS BASE: 362,460.59362,460.59 362,460.59
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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
REVISED3/31/2018-12/31/2017

IACS0008Report ID :
Base Currency :

Status :

Transaction Detail
Reported By Transaction Category

CLASS ACTIONS

CASH & CASH EQUIVALENTS

U.S. DOLLAR

KR3F90010002: CASH ACCOUNT KR3
20180102A000090

NA9123459

0.000CDC 12/21/2017

2/1/2018

-172,784.53-172,784.53 0.000.000000

-172,784.53-172,784.53 -172,784.530.000000
Gain/Loss Local Amounts: 0.00 Long

Gain/Loss Base Amounts: -172,784.53 Long

KR3F10020002: NTGI STRUCTURED
20180109S000130 000000000010

NA9123459

0.000CD 13-2-33726-6 KNTFLOW INTERNATI

ONAL CORPORATION (WASHINGTON S

1/9/2018

1/9/2018/

269.40269.40 269.400.000000

269.40269.40 269.400.000000
Gain/Loss Local Amounts: 269.40 Long

Gain/Loss Base Amounts: 269.40 Long

KR3F10020002: NTGI STRUCTURED
20180110S000220 000000000000

NA9123459

0.000CD 12-CV-06760(MCA)(SCM)KNIGHT CA

PITAL GROUP, INC. Distribution

1/10/2018

1/10/2018/

38.6338.63 38.630.000000

38.6338.63 38.630.000000
Gain/Loss Local Amounts: 38.63 Long

Gain/Loss Base Amounts: 38.63 Long

KR3F19020002: S&P 500 INDEX
20180112S000240 12JAN1840004

NA9123459

0.000CD BANK OF AMERICA CORP - SEC DER

IVATIVE & ERISA 09/17/08 -

1/12/2018

1/12/2018/

21,085.7121,085.71 21,085.710.000000

21,085.7121,085.71 21,085.710.000000
Gain/Loss Local Amounts: 21,085.71 Long

Gain/Loss Base Amounts: 21,085.71 Long

KR3F19020002: S&P 500 INDEX
20180112S000250 12JAN1840004

NA9123459

0.000CD PRUDENTIAL FINANCIAL INC (2012

) 05/04/10 - 01/31/12

1/12/2018

1/12/2018/

2,119.392,119.39 2,119.390.000000

2,119.392,119.39 2,119.390.000000
Gain/Loss Local Amounts: 2,119.39 Long

Gain/Loss Base Amounts: 2,119.39 Long

KR3F10020002: NTGI STRUCTURED
20180118S000130 000000000000

NA9123459

0.000CD 3 13-CV-00580-BEN RBMAXWELL TE

CHNOLOGIES, INC. Distribution

1/18/2018

1/18/2018/

51.7351.73 51.730.000000

51.7351.73 51.730.000000
Gain/Loss Local Amounts: 51.73 Long

Gain/Loss Base Amounts: 51.73 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
REVISED3/31/2018-12/31/2017

IACS0008Report ID :
Base Currency :

Status :

Transaction Detail
Reported By Transaction Category

KR3F10020002: NTGI STRUCTURED
20180118S000140 000000000000

NA9123459

0.000CD 2 14-CV-01149-CCC-MFTHE MEDICI

NES COMPANY Distribution 1ST D

1/18/2018

1/18/2018/

10.4810.48 10.480.000000

10.4810.48 10.480.000000
Gain/Loss Local Amounts: 10.48 Long

Gain/Loss Base Amounts: 10.48 Long

KR3F19020002: S&P 500 INDEX
20180308S000360 000000000000

NA9123459

0.000CD 1 14-CV-1031CLIFFS NATURAL RES

OURCES INC (2014) Distribution

3/8/2018

3/8/2018/

967.95967.95 967.950.000000

967.95967.95 967.950.000000
Gain/Loss Local Amounts: 967.95 Long

Gain/Loss Base Amounts: 967.95 Long

KR3F10060002: WESTFIELD CAPITAL
20180321S000070 000000000000

NA9123459

0.000CD 1-12-CV-03852-GBDJPMORGAN CHAS

E & CO Distribution 1ST DISTRI

3/21/2018

3/21/2018/

6,633.996,633.99 6,633.990.000000

6,633.996,633.99 6,633.990.000000
Gain/Loss Local Amounts: 6,633.99 Long

Gain/Loss Base Amounts: 6,633.99 Long

KR3F19020002: S&P 500 INDEX
20180329S000320 29MAR1840003

NA9123459

0.000CD CLIFFS NATURAL RESOURCES (2014

) (N.D. OHIO)

3/29/2018

3/29/2018/

882.95882.95 882.950.000000

882.95882.95 882.950.000000
Gain/Loss Local Amounts: 882.95 Long

Gain/Loss Base Amounts: 882.95 Long

KR3F10020002: NTGI STRUCTURED
20180329S000650 000000000000

NA9123459

0.000CD 9-14-cv-81323-DMMBANKRATE, INC

. (2014) (S.D. Fla.) Distribut

3/29/2018

3/29/2018/

457.41457.41 457.410.000000

457.41457.41 457.410.000000
Gain/Loss Local Amounts: 457.41 Long

Gain/Loss Base Amounts: 457.41 Long

TOTAL U.S. DOLLAR CASH & CASH EQUIVALENTS:
-140,266.89-140,266.89 -140,266.89
-140,266.89-140,266.89 32,517.64

TOTAL  CASH & CASH EQUIVALENTS CLASS ACTIONS: -140,266.89 -140,266.89 -140,266.89

TOTAL  CLASS ACTIONS: -140,266.89-140,266.89-140,266.89

TOTAL TRANSACTIONS BASE: -140,266.89-140,266.89 -140,266.89
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Period Ending December 31, 2017
Fund Number: 1

Kentucky Retirement Systems

Public Fund Universe Analysis
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www.RVKInc.com          503-221-4200          Portland          New York          Chicago

Firm Overview 

OVERVIEW 

RVK, Inc. (“RVK”) was founded in 1985 and is one of the largest independent and employee-
owned investment consulting firms in the US, providing world-class investment advice to 
institutional investors. We serve over 400 plans, including pension plans, defined contribution 
plans, endowments & foundations, insurance pools, and special purpose funds.  

MISSION STATEMENT

To provide best-in-class investment consulting services to a wide array of sophisticated investors.    

STRATEGIC INVESTMENT ADVICE WITH NO CONFLICTS OF INTEREST 

RVK built its investment consulting practice on the principles of integrity, investment knowledge, client 
service, and our no conflicts of interest policy. We are exclusively focused on strategic investment 
consulting services and solely owned by active employees, enabling us to offer advice that is not 
influenced by other business activities. As a privately-held firm, with no affiliates or parent company, 
we provide informed and unbiased investment advice to our clients. We offer an extensive slate of 
consulting services and produce deliverables fully customized to meet each client’s needs.  

KEY TENETS OF OUR CULTURE 
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www.RVKInc.com          503-221-4200          Portland          New York          Chicago

GENERAL CONSULTING SERVICES 

 Plan Evaluation
 Strategic Asset Allocation
 Investment Policy Development & Review
 Investment Manager Search & Selection
 Performance Analysis & Reporting

 Manager Structure Analysis
 Risk Monitoring and Management
 Client Education
 Special Projects

SPECIALTY CONSULTING SERVICES 

 Strategic Planning Reviews
 Custody, Record keeper, Third-Party

Administrator Searches
 Asset/Liability Studies
 Endowment Spending Policy Studies
 Securities Lending Reviews
 Pacing Studies

 Outsourced CIO (“OCIO”) Searches,
Evaluation, and Ongoing Monitoring

 Directed Consulting Services
 Fee Reviews
 Defined Contribution Solutions Services
 Investment Operations Solutions
 Board and Investment Program Operational

Reviews

RVK BY THE NUMBERS 
 30+ years of business
 3 offices - Portland, Chicago, New York
 $900+ billion Full-Retainer AUA
 90+ Investment Professionals
 60+ Advanced Degrees and Certifications
 100% Employee Ownership
 100% Revenue Derived from Client Fees
 100% Non-Discretionary Services

FOR MORE INFORMATION ABOUT OUR SERVICES, PLEASE CONTACT: 

Business.Development@RVKInc.com 
503-221-4200
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Alameda County Employees' Retirement Association Anchorage Police & Fire Retirement System

Arlington County Employees' Retirement System California State Teachers' Retirement System

Chicago Teachers' Pension Fund City of Austin Employees' Retirement System

City of Fresno Retirement Systems City of Milwaukee Employes' Retirement System

City of Plano Other Post-Employment Benefits Trust City of Plano Retirement Security Plan

Civilian Employees' Retirement System of the Police Department of Kansas City,
Missouri

Colorado Public Employees' Retirement Association

Confederated Tribes of the Warm Springs Tribal Council Pension Fund Contra Costa County Employees' Retirement Association

County Employees' Annuity & Benefit Fund of Cook County District of Columbia Retirement Board

Employees Retirement System of Texas Fire & Police Employees' Retirement System of Baltimore

Fire and Police Pension Association of Colorado Florida State Board of Administration

Fort Worth Employees' Retirement Fund Fresno County Employees' Retirement Association

Georgia Division of Investment Services Gila River Indian Community Retirement Plan

Illinois Municipal Retirement Fund Imperial County Employees' Retirement System

Iowa Public Employees' Retirement System Kansas City, Missouri Employees' Retirement System

Kansas Public Employees' Retirement System Kentucky Retirement Systems (1)

Kern County Employees' Retirement Association Los Angeles City Employees' Retirement System

Los Angeles County Employees Retirement Association Los Angeles Fire and Police Pension System

Los Angeles Water & Power Employees Retirement Plan Marin County Employees' Retirement Association

Maryland State Retirement and Pension System Mendocino County Employees' Retirement Association

Merced County Employees' Retirement Association Montana Public Employees' Retirement System

Montana Teachers' Retirement System Municipal Employees' Annuity and Benefit Fund of Chicago

Municipality of Anchorage Pre-Funding Program Nevada Public Employees' Retirement System

New York State Common Retirement Fund Newport News Employees' Retirement Fund

North Carolina Retirement System Orange County Employees' Retirement System

Pennsylvania Public School Employees' Retirement System Pennsylvania State Employees' Retirement System

Police Retirement System of Kansas City, Missouri Public Employees Retirement Association of New Mexico

Public School and Education ERS of Missouri Sacramento County Employees' Retirement System

San Bernardino County Employees' Retirement Association San Diego City Employees' Retirement System

Participants

As of December 31, 2017Fund Number: 1

San Diego County Employees Retirement Association

Page 4

4.11

Investment Committee Meeting- May 1, 2018 - Standard Reports

331

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



San Diego County Employees Retirement Association
San Diego Transit Corporation Employees Retirement

San Mateo County Employees' Retirement Association Santa Barbara County Employees' Retirement System

Sonoma County Employees' Retirement Association South Dakota Retirement System

Stanislaus County Employees' Retirement Association State of Michigan Retirement Systems

State of New Jersey Pension Fund State Teachers Retirement System of Ohio

State Universities Retirement System of Illinois Teachers' Retirement System of Louisiana

Teachers' Retirement System of the State of Illinois Teachers’ Retirement System of Kentucky

Texas Municipal Retirement System The Navajo Nation Retirement Plan

Tulare County Employees' Retirement Association Ventura County Employees' Retirement Association

Virginia Retirement System West Virginia Investment Management Board

Wyoming Retirement System

Participants

As of December 31, 2017Fund Number: 1
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Capital Markets Review As of December 31, 2017

Economic Indicators Dec-17 Sep-17 Dec-16 Dec-14 20 Yr
1.33 ▲ 1.06 0.55 0.06 2.12
0.85 ▼ 1.24 1.27 -0.21 N/A
1.98 ▲ 1.85 1.97 1.68 N/A
2.1 ▼ 2.2 2.1 0.8 2.1
4.1 ▼ 4.2 4.7 5.6 5.9
2.5 ▲ 2.3 1.8 2.7 2.3

59.3 ▼ 60.2 54.3 54.7 52.4
87.47 ▼ 88.10 95.72 85.07 86.73
60.4 ▲ 51.7 53.7 53.3 57.5

1,303 ▲ 1,280 1,152 1,185 831

Market Performance (%) CYTD 1 Yr 5 Yr 10 Yr
21.83 21.83 15.79 8.50
14.65 14.65 14.12 8.71
25.03 25.03 7.90 1.94
33.01 33.01 12.85 5.77
37.28 37.28 4.35 1.68
3.54 3.54 2.10 4.01
0.86 0.86 0.27 0.39
7.62 7.62 11.53 5.03
4.18 4.18 9.35 7.28
7.77 7.77 4.00 1.08
1.70 1.70 -8.45 -6.83

QTD
6.64
3.34
4.23
6.05
7.44
0.39
0.28
2.07
1.70
2.07
4.71

BofA ML 3 Mo US T-Bill
NCREIF ODCE (Gross)
Wilshire US REIT
HFRI FOF Comp
Bloomberg Cmdty (TR)

Real GDP YoY (%)

USD Total Wtd Idx
WTI Crude Oil per Barrel ($)
Gold Spot per Oz ($)

S&P 500 (Cap Wtd)

PMI - Manufacturing

Unemployment Rate (%)

Federal Funds Rate (%)
Breakeven Infl. - 1 Yr (%)
Breakeven Infl. - 10 Yr (%)
CPI YoY (Headline) (%)

Key Economic Indicators

Treasury Yield Curve (%)

Key Economic Indicators
Price action across global financial markets continued to be driven by 
expectations of ongoing economic growth and generally accommodative central 
bank policies, with equity markets trading to record levels and global sovereign 
debt yields continuing to trade within recent ranges. The nominal Treasury curve 
continued to flatten over the quarter. Market participants suggest that recent and 
expected monetary policy actions, as well as expectations for increased 
Treasury issuance amidst fiscal stimulus policies, are driving short-maturity and 
mid-maturity yields higher. Comparatively, longer-dated yields proved stable, 
and reportedly continue to be heavily influenced by relatively modest 
expectations for sustained US economic growth and building inflation 
expectations. Finally, the US dollar continued to depreciate over the quarter, 
weakening by 1% against major currencies amidst continued economic 
improvements across developed international and emerging markets. The 
depreciation over the quarter contributed to a total dollar depreciation of nearly 
10% for the year.

Fourth Quarter Economic Environment

Unemployment
Rate (%)

Since 1948

CPI Year-over-
Year (% change)

Since 1914

US Govt Debt 
(% of GDP)
Since 1940

VIX Index
(Volatility)
Since 1990

Consumer 
Confidence
Since 1967

Russell 2000
MSCI EAFE (Net)
MSCI EAFE SC (Net)
MSCI Emg Mkts (Net)
Bloomberg US Agg Bond
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1.00
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Treasury data courtesy of the US Department of the Treasury. Economic data courtesy of Bloomberg Professional Service.
Breakeven Inflation does not have 20 years of history; therefore, its 20-year average is shown as N/A.
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US Equity Review As of December 31, 2017

US Large-Cap 
Equity

R1000 12M P/E
Since 1995

US Small-Cap 
Equity

R2000 12M P/E
Since 1995

US Large-Cap 
Value Equity

R1000V 12M P/E
Since 1995

US Large-Cap 
Growth Equity

R1000G 12M P/E
Since 1995

US Large-Cap 
Equity

Shiller S&P 10Y P/E
Since 1900

Broad Market
A small subset of companies particularly dominated broad market returns in 
2017, with FAANG (Facebook, Amazon, Apple, Netflix, and Google), 
averaging returns of nearly 50% during 2017. As a result, many active 
managers with light or absent exposure to this lineup of companies 
experienced difficulty in keeping pace with their respective benchmarks. 

Market Cap
Large cap stocks outpaced small cap stocks for the quarter, with the Russell 
1000 outperforming the Russell 2000 by 325 basis points.

Style and Sector
Growth stocks led value stocks for the quarter, and the Russell 1000 Growth 
Index outperformed its value counterpart by 16.6% for the year. Consumer 
discretionary and  tech stocks posted quarterly returns upwards of 9%, with 
tech stocks posting a 2017 return of nearly 39%.

Style and Capitalization Market Performance (%)

S&P 500 Index Sector Performance (%)

Fourth Quarter Review

Valuations

22.17

30.21

7.84

13.66

14.65

21.69

21.83

21.13

4.59

7.86

2.05

5.33

3.34

6.59

6.64

6.34

-5 5 15 25 35

R 2000 Growth

R 1000 Growth

R 2000 Value

R 1000 Value

R 2000

R 1000

S&P 500

R 3000 QTD

1 Yr

12.11

-1.25

23.84

38.83

21.03

22.08

22.18

-1.01

13.49

22.98

0.21

3.61

6.93

9.01

6.05

1.47

8.63

6.02

6.49

9.87

-20 -5 10 25 40

Utilities

TeleCom

Materials

Information Tech

Industrials

Health Care

Financials

Energy

Cons Staples

Cons Discretion QTD

1 Yr
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Valuation data courtesy of Bloomberg Professional Service and Robert J. Shiller, Irrational Exuberance, Second Edition.
P/E metrics shown represent the 5th through 95th percentiles to minimize the effect of outliers.
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Non-US Equity Review As of December 31, 2017

Developed Intl
Equity

MSCI EAFE
12M P/E

Since 1995

Intl Equity
MSCI ACW x US

12M P/E
Since 1995

MSCI Style and Capitalization Market Performance (%)

MSCI Region Performance (%)

Emerging
Markets Equity

MSCI EM
12M P/E

Since 1995

Developed Intl 
Growth Equity

MSCI EAFE Grth
12M P/E

Since 1995

Developed Intl 
Value Equity

MSCI EAFE Val
12M P/E

Since 1995

Fourth Quarter Review

Valuations

Developed Markets
Developed international markets had a strong quarter, though they lagged 
the US market. However, they outpaced the domestic market for 2017.  In 
2017, the EAFE Index returned 25.03% vs. 21.13% for the Russell 3000 
Index.     

Emerging Markets
Emerging markets outperformed domestic and developed international 
markets for both the quarter and year, with the Emerging Markets Index 
outpacing the EAFE Index by 321 basis points for the quarter, and 1225 
basis points for the year.

Market Cap & Style
The outperformance of value stocks last year did not persist, with growth 
stocks solidly outperforming for the quarter and year. Small cap also 
outperformed large cap for both Q4 and 2017. 37.28

24.64

25.51

33.01

28.86

21.44

25.03

27.19

7.44

7.99

2.21

6.05

5.24

3.24

4.23

5.00

-5 5 15 25 35 45

Emg Mkts

Pacific

Europe

EAFE SC

EAFE Growth

EAFE Value

EAFE

ACW Ex US QTD

1 Yr

37.28

16.07

23.99

25.88

2.06

22.30

26.82

7.44

4.26

8.49

7.01

4.05

5.72

0.90

-5 5 15 25 35 45

Emg Mkts

Canada

Japan

Pacific ex Japan

Middle East

United Kingdom

Europe Ex UK QTD
1 Yr
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Valuation data courtesy of Bloomberg Professional Service.
P/E metrics shown represent the 5th through 95th percentiles to minimize the effect of outliers.
All returns are shown net of foreign taxes on dividends.
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Fixed Income Review As of December 31, 2017

US Aggregate 
Bonds

Bloomberg US 
Agg Spreads
Since 2000

US Corporate 
Bonds

Bloomberg US 
Corp Spreads

Since 1989

US Credit
Bonds

Bloomberg US 
Credit Spreads

Since 2000

US Treasury Bonds
10-Yr US Treasury 

Yields
Since 1953

US High-Yield 
Bonds

Bloomberg US 
Corp:HY Spreads

Since 2000

Fixed Income Performance (%)
Broad Market
The flattening yield curve during the quarter and year detracted from the 
performance of short duration bonds, while contributing to the performance of 
long duration bonds. A flatter yield curve has caused some tactical investors 
and portfolio managers to shorten the duration of their portfolios as the 
perceived relative value of shorter-dated securities has increased.

Credit Market
Investment grade and high yield credit spreads started the year below long-
term averages and continued to grind tighter.
 
Emerging Market Debt
Non-US dollar denominated emerging market debt was the best performing 
sub-asset class within fixed income over the course of 2017, returning 
15.21%. Important drivers of this performance included the improving 
fundamentals and stabilizing political environments experienced by many 
countries during the year.

Fourth Quarter Review

Valuations

15.21

9.32

7.49

7.39

4.25

7.50

1.55

2.47

2.06

6.42

3.52

3.01

2.31

3.54

0.82

0.54

1.04

1.08

1.17

0.47

-0.01

0.15

-0.02

1.17

0.39

1.26

0.05

0.39

-10 0 10 20

JPM GBI-EM Glbl Dvf'd (USD)
(Unhedged)

JPM Emg Mkts Bond Global

FTSE Wrld Gov't Bond

Bloomberg Global Agg Bond

CS Leveraged Loan

Bloomberg US Corp: Hi Yld

Bloomberg US ABS

Bloomberg US MBS

Bloomberg US Agcy

Bloomberg US Corp: Credit

Bloomberg US CMBS Inv Grade

Bloomberg US Trsy: US TIPS

Bloomberg US Trsy

Bloomberg US Agg QTD
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Valuation data courtesy of Bloomberg Professional Service.
Valuations shown represent the 5th through 95th percentiles to minimize the effect of outliers.
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Alternatives Review As of December 31, 2017

General Market - Diversified Inflation Strategies (DIS)
Performance for Diversified Inflation Strategies (“DIS”) in Q4 ranged 
widely, with managers providing positive performance in a quarter where 
market-based measures of future expected inflation increased. Market 
expectations increased from 1.85% to 1.98% based on the 10 year 
Treasury break-evens. 

General Market - Real Estate
Real estate valuations remain healthy, supported by continuing strength 
in the overall economy. The core private real estate index, NCREIF-
ODCE returned 2.1% during Q4, comprised of 1.1% income and 1.0% 
appreciation. Market participants characterized this as another quarter of 
normalizing returns reinforcing investor expectations of lower returns 
going forward as the market enters the later stages of the recovery. 
Investors in publicly traded real estate outperformed their private market 
counterparts during the quarter as measured by FTSE/NAREIT All 
REIT’s index return of 2.4%.

General Market - Hedge Funds
Hedge funds largely provided positive performance, as most fundamentally 
oriented managers benefited from low inter-stock correlation and a positive 
return environment across most underlying global risk assets. Multi-Strategy 
manager returns were generally positive during the quarter, but suffered in 
November due to corporate merger scrutiny by the DoJ. The best performing 
broad hedge fund category for the year has been traditional Equity Long-
Short (ELS).

General Market - Global Tactical Asset Allocation (GTAA)
GTAA managers provided strong performance in Q4 to finish an already 
successful 2017. Global equity and global fixed income markets were broadly 
supportive during the quarter, providing a welcome backdrop for most multi-
asset strategies. Although GTAA managers performed well in absolute 
terms, most modestly underperformed relatively to a static, undiversified 
blend of US 60/40. The modest underperformance of tactical managers 
relative to this static benchmark was generally pronounced for managers who 
adhere to value-oriented investment processes.

Fourth Quarter Review - Absolute Return

HFRI Hedge Fund Performance (%)

Fourth Quarter Review - Real Assets

Real Asset Performance (%)

6.54

4.32

7.59

5.15

2.21

6.24

-9.75

4.87

13.28

5.95

7.77

1.14

-0.01

1.92

1.08

2.41

1.59

-1.44

2.00

3.35

1.27

2.07

-20 -10 0 10 20

Credit Arb
Merger Arb

Event Driven
Relative Value

Macro
Distressed
Short Bias

Mkt Neutral Eq
Equity Hedge

Conv Arbitrage
HFRI FOF QTD

1 Yr

3.01

-6.52

22.66

1.70

4.18

6.96

7.62

1.26

-0.95

8.59

4.71

1.70

1.80

2.07

-20 -10 0 10 20 30

Bloomberg US Trsy: US TIPS

Alerian MLP

S&P Glbl Nat. Res. (TR)

Bloomberg Cmdty (TR)

Wilshire US REIT

NCREIF Property

NCREIF ODCE (Gross) QTD

1 Yr
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2003 2004 2005 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017

Best
61.34 33.16 34.00 35.97 39.38 8.44 78.51 28.60 22.49 20.00 38.82 31.78 15.02 21.31 37.28

55.81 31.45 26.19 32.18 16.23 5.24 58.21 26.85 15.99 18.23 32.39 19.31 9.59 17.13 33.01

47.25 25.55 21.39 26.34 15.97 2.06 46.78 22.04 13.56 17.59 29.30 13.69 4.23 11.96 25.03

38.59 20.25 21.36 19.31 11.63 -2.35 31.78 18.88 9.24 17.32 22.78 12.50 1.38 11.77 21.83

36.18 18.33 13.82 18.37 11.17 -10.01 28.60 16.83 7.84 16.35 13.94 5.97 0.55 11.19 14.65

28.96 13.06 13.54 16.32 10.25 -21.37 27.17 16.36 4.98 16.00 8.96 4.89 0.05 8.77 10.71

28.68 11.14 7.49 15.79 6.97 -26.16 26.46 15.12 2.11 15.81 7.44 3.64 -0.27 7.24 7.77

23.93 10.88 5.34 11.86 6.60 -33.79 18.91 15.06 0.10 10.94 1.86 3.37 -0.81 6.67 7.62

11.61 9.15 4.91 10.39 5.49 -35.65 11.47 10.16 -4.18 8.78 0.07 2.45 -1.44 4.68 7.50

9.28 8.56 4.55 4.85 5.00 -37.00 11.41 7.75 -5.72 6.98 -2.02 0.04 -3.30 2.65 4.18

8.39 8.46 3.07 4.34 1.87 -39.20 5.93 6.54 -12.14 4.79 -2.60 -2.19 -4.41 2.18 3.54

5.88 6.86 2.84 2.72 1.45 -43.38 1.92 6.31 -13.32 4.21 -8.61 -4.90 -4.47 1.00 3.01

4.11 4.34 2.74 2.07 -1.57 -47.01 0.21 5.70 -15.94 0.11 -8.83 -4.95 -14.92 0.51 1.70

Worst
1.15 1.33 2.43 0.49 -17.55 -53.33 -29.76 0.13 -18.42 -1.06 -9.52 -17.01 -24.66 0.33 0.86

S&P 500 -
US Large

Cap

R 2000 -
US Small

Cap

MSCI EAFE
(Net) - Int'l

Dev.

MSCI EAFE
SC (Net) -

Int'l SC

MSCI EM
(Net) - Int'l
Emg Mkts

Bloombrg
US Agg

Bond - FI

Bloombrg
US Corp:

Hi Yield - FI

Bloombrg
US Trsy:
US TIPS -

FI

Bloombrg
US

Gov/Credit:
Lng - FI

NCREIF
ODCE

(Gross) -
Real Estate

Wilshire
US REIT -

REITs

HFRI FOF
Comp
Index -

ARS

Bloombrg
Cmdty (TR)
- Commod.

ICE
BofAML 3
Mo T-Bill -

Cash Equiv

Annual Asset Class Performance As of December 31, 2017

NCREIF ODCE (Gross) performance is reported quarterly; performance is shown N/A in interim-quarter months.
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Universe: 77 funds

Asset Size Geographical Distribution

Fund Classification Fund Type

Universe Characteristics

As of December 31, 2017Fund Number: 1

Page 12

4.11

Investment Committee Meeting- May 1, 2018 - Standard Reports

339

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



External Average: 89.41
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Kentucky Retirement Systems

Active Management (%)
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Portfolio Management

Percentage Externally Managed & Percentage Actively Managed

As of December 31, 2017Fund Number: 1
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Actively Managed (%) Passively Managed (%) Externally Managed (%) Internally Managed (%)

Asset Range

Over $20B 74.84 25.16 74.18 25.82

$10B-$20B 71.94 28.06 84.98 15.02

$5B-$10B 72.84 27.16 97.83 2.17

$1B-$5B 74.14 25.86 98.51 1.49

$500mm-$1B 73.93 26.07 99.98 0.02

Under $500mm 81.44 18.56 100.00 0.00

Kentucky Retirement Systems 63.60 36.40 80.47 19.53

Public Fund
Universe

Kentucky Retirement
Systems

Kentucky Retirement
Systems

Public Fund
Universe

Portfolio
(%)

Active Management External Management

90 to 100 6 0 60 0

50 to 89 66 1 10 1

10 to 49 4 0 6 0

Less than 10 1 0 1 0

1 7777 1Total Funds Reporting

Portfolio Management Statistics

As of December 31, 2017Fund Number: 1
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US Eq 23.95%

Int'l Eq 24.87%

Other 8.55%
Cash 2.74%

RE 3.31%

Alts 16.23%

US FI 20.35%

US Eq 27.16%

Int'l Eq 16.06%

EM 3.91%

Other 2.72%
Cash 2.34%

RE 7.53%

Alts 13.49%

Global FI 0.99%
Int'l FI 1.04%

US FI 20.76%

Global Eq 3.98%

0.00
2.00
4.00
6.00
8.00

10.00

-2.00
-4.00
-6.00

US Eq Int'l Eq EM Global Eq US FI Int'l FI Global FI Alts RE Cash Other

-3.18

8.83

-3.91 -3.98

-0.39 -1.04 -0.99

2.75

-4.21

0.40

5.83

Kentucky Retirement Systems All Funds

Variance (%)

Asset Allocation

Kentucky Retirement Systems vs. Average of All Funds

As of December 31, 2017Fund Number: 1

Allocations shown may not sum up to 100% exactly due to rounding.
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US Eq 23.95%

Int'l Eq 24.87%

Other 8.55%
Cash 2.74%

RE 3.31%

Alts 16.23%

US FI 20.35%

US Eq 26.93%

Int'l Eq 17.78%

EM 3.68%

Other 2.49%
Cash 3.62%

RE 6.84%

Alts 12.62%

Global FI 1.55%
Int'l FI 0.97%

US FI 19.55%

Global Eq 3.96%

0.00
2.00
4.00
6.00
8.00

-2.00
-4.00
-6.00

US Eq Int'l Eq EM Global Eq US FI Int'l FI Global FI Alts RE Cash Other

-2.95

7.11

-3.68 -3.96

0.82

-0.97 -1.55

3.62

-3.52

-0.88

6.06

Kentucky Retirement Systems $10-$20 Billion

Variance (%)

Asset Allocation

Kentucky Retirement Systems vs. Average of Similar Size Funds

As of December 31, 2017Fund Number: 1

Allocations shown may not sum up to 100% exactly due to rounding.
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Lg Value 2.91%

Lg Core 29.17%

Lg Grth 2.77%

S/M Value 4.93%

S/M Core 9.27%

Int'l Eq 50.95%

Lg Value 5.65%

Lg Core 30.81%

Lg Grth 4.88%
S/M Value 3.51%
S/M Core 3.66%

Global Eq 9.16%

EM 8.07%

Int'l Eq 31.43%

S/M Grth 2.82%

0.00
5.00

10.00
15.00
20.00

-5.00
-10.00
-15.00

Lg Value Lg Core Lg Grth S/M Value S/M Core S/M Grth Int'l Eq EM Global Eq

-2.74 -1.62 -2.11

1.42
5.61

-2.82

19.54

-8.06 -9.15

Kentucky Retirement Systems All Funds

Variance (%)

Equity Style Allocation

Kentucky Retirement Systems vs. Average of All Funds

As of December 31, 2017Fund Number: 1

Allocations shown may not sum up to 100% exactly due to rounding.
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Lg Value 2.91%

Lg Core 29.17%

Lg Grth 2.77%

S/M Value 4.93%

S/M Core 9.27%

Int'l Eq 50.95%

Lg Value 4.55%

Lg Core 30.67%

Lg Grth 4.01%
S/M Value 2.67%
S/M Core 4.66%
S/M Grth 2.44%

Global Eq 11.09%

EM 7.44%

Int'l Eq 32.46%

0.00
5.00

10.00
15.00
20.00

-5.00
-10.00
-15.00

Lg Value Lg Core Lg Grth S/M Value S/M Core S/M Grth Int'l Eq EM Global Eq

-1.64 -1.48 -1.24

2.26 4.61

-2.44

18.51

-7.44
-11.08

Kentucky Retirement Systems $10-$20 Billion

Variance (%)

Equity Style Allocation

Kentucky Retirement Systems vs. Average of Similar Size Funds

As of December 31, 2017Fund Number: 1

Allocations shown may not sum up to 100% exactly due to rounding.
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HF 40.46%

Other PE 59.54%

HF 25.36%

Distressed 4.36%

Other Alts 15.04%

Nat Res 7.02%

Other PE 18.83%

Venture 6.90%
Buyout 22.48%

0.00
12.00
24.00
36.00
48.00

-12.00
-24.00
-36.00

HF Distressed Buyout Venture Other PE Nat Res Other Alts

15.11

-4.36

-22.47

-6.90

40.72

-7.02
-15.03

Kentucky Retirement Systems All Funds

Variance (%)

Alternatives Style Allocation

Kentucky Retirement Systems vs. Average of All Funds

As of December 31, 2017Fund Number: 1

Allocations shown may not sum up to 100% exactly due to rounding.
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HF 40.46%

Other PE 59.54%

HF 17.99%

Distressed 7.55%

Other Alts 10.67%

Nat Res 5.03%

Other PE 20.01%

Venture 6.37%
Buyout 32.38%

0.00
14.00
28.00
42.00

-14.00
-28.00
-42.00
-56.00

HF Distressed Buyout Venture Other PE Nat Res Other Alts

22.48

-7.55

-32.36

-6.37

39.54

-5.03 -10.66

Kentucky Retirement Systems $10-$20 Billion

Variance (%)

Alternatives Style Allocation

Kentucky Retirement Systems vs. Average of Similar Size Funds

As of December 31, 2017Fund Number: 1

Allocations shown may not sum up to 100% exactly due to rounding.

Page 20

4.11

Investment Committee Meeting- May 1, 2018 - Standard Reports

347

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



US Equity International Equity Emerging Markets Global Equity

0.00

4.85

9.70

14.55

19.40

24.25

29.10

33.95

38.80

43.65

48.50

53.35

58.20

63.05

67.90

72.75

19
8

27
5 49 35
3

31
2 96 35
1

16
8

20
8 17 44 85 35
4 88 18 52 12
0 55 57 20
9 27 26 17
2

10
5 15 4 30 64 20
2 95 12
8 69 32 42 34
5 38 83 37 20 5

10
3

18
7 60 13
3 75 8 79 41 1 62 94 86 11
8

12
9

12
1 99 34
9

15
7 73 36 11
9 10 16
3 72 71 11
6

24
0

12
6 19 29 28
2

19
1 80 10
1

29
6

34
8 31

Universe Median: 52.44

        77 of 77 funds invest in Equity (%)

Equity Style Allocation

As of December 31, 2017Fund Number: 1
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US Fixed Income Int'l Fixed Income Global Fixed Income

0.00

3.45

6.90

10.35

13.80

17.25

20.70

24.15

27.60

31.05

34.50

37.95

41.40

44.85

48.30

51.75

34
8

11
9 36 24
0

16
8

35
4 83 18 28
2

31
2

12
6 80 20
2 94 34
9

35
3 55 16
3 85 10
1 72 37 12
1 20 5

11
8 86 13
3

35
1

12
8

12
0

12
9

20
8 31 73 27 38 69 26 41 88 20
9 99 62 1 57 49 34
5 15 10
3 10 10
5 29 42 71 8 30 11
6

18
7 79 96 52 17
2 64 60 95 75 29
6 17 32 19
1 4 44 19 19
8

27
5

15
7

Universe Median: 22.00

        77 of 77 funds invest in Fixed Income (%)

Fixed Income Style Allocation

As of December 31, 2017Fund Number: 1
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Universe Median: 8.16

0.00

2.00

4.00

6.00

8.00

10.00

12.00

14.00

16.00

96 29 72 19
1

16
3 32 34
5 86 69 11
6

35
1 95 13
3 38 15
7 31 49 37 10
3 30 41 79 94 42 64 17
2 75 28
2 88 20
9

12
9 26 24
0

12
1 10 55 18
7

11
8 57 71 99 4 52 29
6

12
8 62 73 36 15 20
8 5 20 27 12
6 17 10
5 83 8

35
4

20
2 44 11
9 85 12
0 60 34
8 18 27
5 19 10
1 80 1

16
8

73 of 77 funds invest in Real Estate (%)

Real Estate Allocation

As of December 31, 2017Fund Number: 1
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Hedge Funds Distressed Debt Buyout Venture Capital

Other Private Equity Natural Res Other Alternative
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8.25

11.00

13.75
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19.25
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27.50
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19 10
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7 80 31 11
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6 60 99 79 71 8
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7 62 28
2 75 10 73 29 4 95 19
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3 1 41 72 29
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3 94 12
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24
0

20
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2 64 88 38 44 34
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8

16
8

20
8

31
2

Universe Median: 13.75

        70 of 77 funds invest in Alternatives (%)

Alternatives Style Allocation

As of December 31, 2017Fund Number: 1
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Universe Median: 15.96 60% R 3000/40% B US Agg Bond Index: 13.81
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6 8 73 62 80 36 19
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24
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8
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34
9

10
1 31 29
6

34
8

77 of 77 funds provided Total Fund returns for this time period (%)

With a return of 16.16, Fund 1 received a percentile rank of 44

77 of 77 funds provided Total Fund returns for this time period (%)

1 Year Annualized Total Fund Returns

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.
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Universe Median: 9.44 60% R 3000/40% B US Agg Bond Index: 10.14
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76 of 77 funds provided Total Fund returns for this time period (%)

With a return of 8.65, Fund 1 received a percentile rank of 72

76 of 77 funds provided Total Fund returns for this time period (%)

5 Year Annualized Total Fund Returns

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.
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Universe Median: 5.99 60% R 3000/40% B US Agg Bond Index: 7.07
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74 of 77 funds provided Total Fund returns for this time period (%)

With a return of 5.75, Fund 1 received a percentile rank of 68

74 of 77 funds provided Total Fund returns for this time period (%)

10 Year Annualized Total Fund Returns

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.
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Kentucky Retirement Systems

60% R 3000/40% B US Agg Bond Index
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Kentucky Retirement Systems: $151

60% R 3000/40% B US Agg Bond Index: $162
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Annualized Returns (%)

60% R 3000/40% B US Agg Bond Index

Kentucky Retirement Systems

    Variance

Calendar Year Rates of Return (%) Cumulative Performance (Growth of $100)

Total Return - Total Fund

Kentucky Retirement Systems vs. 60% R 3000/40% B US Agg Bond Index

As of December 31, 2017Fund Number: 1
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Universe Median: 0.64
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With a beta of 0.56, Fund 1 received a percentile rank of 85

74 of 77 funds provided Total Fund returns for this time period

10 Year Total Fund Beta

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart. Benchmark used is the S&P 500 Index (Cap Wtd).
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Universe Median: 21.11 Russell 3000 Index: 21.13
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75 of 77 funds provided US Equity returns for this time period (%)

With a return of 19.37, Fund 1 received a percentile rank of 91

75 of 77 funds provided US Equity returns for this time period (%)

1 Year Annualized US Equity Returns

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.
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Universe Median: 15.49 Russell 3000 Index: 15.58
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73 of 77 funds provided US Equity returns for this time period (%)

With a return of 14.97, Fund 1 received a percentile rank of 85

73 of 77 funds provided US Equity returns for this time period (%)

5 Year Annualized US Equity Returns

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.
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Universe Median: 8.62 Russell 3000 Index: 8.60
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69 of 77 funds provided US Equity returns for this time period (%)

With a return of 8.43, Fund 1 received a percentile rank of 65

69 of 77 funds provided US Equity returns for this time period (%)

10 Year Annualized US Equity Returns

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.
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Kentucky Retirement Systems

Russell 3000 Index
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Annualized Returns (%)
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Kentucky Retirement Systems

    Variance

Calendar Year Rates of Return (%) Cumulative Performance (Growth of $100)

Total Return - US Equity

Kentucky Retirement Systems vs. Russell 3000 Index

As of December 31, 2017Fund Number: 1
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Universe Median: 28.94 MSCI ACW Ex US Index (USD) (Gross): 27.77
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75 of 77 funds provided International Equity returns for this time period (%)

With a return of 29.61, Fund 1 received a percentile rank of 34

75 of 77 funds provided International Equity returns for this time period (%)

1 Year Annualized International Equity Returns

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.
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Universe Median: 8.32 MSCI ACW Ex US Index (USD) (Gross): 7.28
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71 of 77 funds provided International Equity returns for this time period (%)

With a return of 8.32, Fund 1 received a percentile rank of 50

71 of 77 funds provided International Equity returns for this time period (%)

5 Year Annualized International Equity Returns

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.
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Universe Median: 2.85 MSCI ACW Ex US Index (USD) (Gross): 2.31
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65 of 77 funds provided International Equity returns for this time period (%)

With a return of 2.96, Fund 1 received a percentile rank of 44

65 of 77 funds provided International Equity returns for this time period (%)

10 Year Annualized International Equity Returns

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.
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Kentucky Retirement Systems

MSCI ACW Ex US Index (USD) (Gross)
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Annualized Returns (%)

MSCI ACW Ex US Index (USD) (Gross)

Kentucky Retirement Systems

    Variance

Calendar Year Rates of Return (%) Cumulative Performance (Growth of $100)

Total Return - International Equity

Kentucky Retirement Systems vs. MSCI ACW Ex US Index (USD) (Gross)

As of December 31, 2017Fund Number: 1
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Universe Median: 25.71 MSCI ACW Index (USD) (Gross): 24.62
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27 of 77 funds provided Global Equity returns for this time period (%)27 of 77 funds provided Global Equity returns for this time period (%)

1 Year Annualized Global Equity Returns

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.
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Universe Median: 12.09 MSCI ACW Index (USD) (Gross): 11.40
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21 of 77 funds provided Global Equity returns for this time period (%)21 of 77 funds provided Global Equity returns for this time period (%)

5 Year Annualized Global Equity Returns

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.
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Universe Median: 5.85 MSCI ACW Index (USD) (Gross): 5.22
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11 of 77 funds provided Global Equity returns for this time period (%)11 of 77 funds provided Global Equity returns for this time period (%)

10 Year Annualized Global Equity Returns

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.
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Annualized Returns (%)

MSCI ACW Index (USD) (Gross)

Kentucky Retirement Systems

    Variance

Kentucky Retirement Systems does not have return data for Global Equity

Calendar Year Rates of Return (%) Cumulative Performance (Growth of $100)

Total Return - Global Equity

Kentucky Retirement Systems vs. MSCI ACW Index (USD) (Gross)

As of December 31, 2017Fund Number: 1
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Universe Median: 4.62 Bloomberg US Agg Bond Index: 3.54
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70 of 77 funds provided US Fixed Income returns for this time period (%)

With a return of 5.54, Fund 1 received a percentile rank of 19

70 of 77 funds provided US Fixed Income returns for this time period (%)

1 Year Annualized US Fixed Income Returns

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.
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Universe Median: 2.86 Bloomberg US Agg Bond Index: 2.10
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66 of 77 funds provided US Fixed Income returns for this time period (%)

With a return of 4.34, Fund 1 received a percentile rank of 4

66 of 77 funds provided US Fixed Income returns for this time period (%)

5 Year Annualized US Fixed Income Returns

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.
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Universe Median: 5.00 Bloomberg US Agg Bond Index: 4.01
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61 of 77 funds provided US Fixed Income returns for this time period (%)

With a return of 5.34, Fund 1 received a percentile rank of 30

61 of 77 funds provided US Fixed Income returns for this time period (%)

10 Year Annualized US Fixed Income Returns

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.
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Kentucky Retirement Systems

Bloomberg US Agg Bond Index
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Annualized Returns (%)
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    Variance

Calendar Year Rates of Return (%) Cumulative Performance (Growth of $100)

Total Return - US Fixed Income

Kentucky Retirement Systems vs. Bloomberg US Agg Bond Index

As of December 31, 2017Fund Number: 1
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Universe Median: 6.61 Bloomberg Gbl Agg Bond Index: 7.39
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19 of 77 funds provided Global Fixed Income returns for this time period (%)19 of 77 funds provided Global Fixed Income returns for this time period (%)

1 Year Annualized Global Fixed Income Returns

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.
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Universe Median: 2.48 Bloomberg Gbl Agg Bond Index: 0.79
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15 of 77 funds provided Global Fixed Income returns for this time period (%)15 of 77 funds provided Global Fixed Income returns for this time period (%)

5 Year Annualized Global Fixed Income Returns

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.
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Universe Median: 5.03 Bloomberg Gbl Agg Bond Index: 3.09
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10 of 77 funds provided Global Fixed Income returns for this time period (%)10 of 77 funds provided Global Fixed Income returns for this time period (%)

10 Year Annualized Global Fixed Income Returns

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.
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Annualized Returns (%)

Bloomberg Gbl Agg Bond Index

Kentucky Retirement Systems

    Variance

Kentucky Retirement Systems does not have return data for Global Fixed Income

Calendar Year Rates of Return (%) Cumulative Performance (Growth of $100)

Total Return - Global Fixed Income

Kentucky Retirement Systems vs. Bloomberg Gbl Agg Bond Index

As of December 31, 2017Fund Number: 1
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Universe Median: 8.77 NCREIF ODCE Index (AWA) (Gross): 7.62
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72 of 77 funds provided Real Estate returns for this time period (%)

With a return of 13.69, Fund 1 received a percentile rank of 1

72 of 77 funds provided Real Estate returns for this time period (%)

1 Year Annualized Real Estate Returns

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.
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Universe Median: 11.40 NCREIF ODCE Index (AWA) (Gross): 11.53
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71 of 77 funds provided Real Estate returns for this time period (%)

With a return of 10.75, Fund 1 received a percentile rank of 70

71 of 77 funds provided Real Estate returns for this time period (%)

5 Year Annualized Real Estate Returns

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.

Page 51

4.11

Investment Committee Meeting- May 1, 2018 - Standard Reports

378

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



Universe Median: 4.69 NCREIF ODCE Index (AWA) (Gross): 5.03
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62 of 77 funds provided Real Estate returns for this time period (%)

With a return of 8.41, Fund 1 received a percentile rank of 4

62 of 77 funds provided Real Estate returns for this time period (%)

10 Year Annualized Real Estate Returns

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.
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Kentucky Retirement Systems

NCREIF ODCE Index (AWA) (Gross)
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Kentucky Retirement Systems

    Variance

Calendar Year Rates of Return (%) Cumulative Performance (Growth of $100)

Total Return - Real Estate

Kentucky Retirement Systems vs. NCREIF ODCE Index (AWA) (Gross)

As of December 31, 2017Fund Number: 1
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Universe Median Risk: 4.90      Median Return: 9.44      Median Sharpe Ratio: 1.83
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76 of 77 funds provided Total Fund returns for this time period (%)

Risk/Return Analysis

5 Year Annualized Total Fund Returns vs. Standard Deviation

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.

Page 54

4.11

Investment Committee Meeting- May 1, 2018 - Standard Reports

381

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



Universe Median Risk: 10.79      Median Return: 5.99      Median Sharpe Ratio: 0.55
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74 of 77 funds provided Total Fund returns for this time period (%)

Risk/Return Analysis

10 Year Annualized Total Fund Returns vs. Standard Deviation

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.
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Universe Median Risk: 7.80      Median Return: 15.49      Median Sharpe Ratio: 1.89
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73 of 77 funds provided US Equity returns for this time period (%)

Risk/Return Analysis

5 Year Annualized US Equity Returns vs. Standard Deviation

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.
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Universe Median Risk: 17.11      Median Return: 8.62      Median Sharpe Ratio: 0.55
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69 of 77 funds provided US Equity returns for this time period (%)

Risk/Return Analysis

10 Year Annualized US Equity Returns vs. Standard Deviation

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.

Page 57

4.11

Investment Committee Meeting- May 1, 2018 - Standard Reports

384

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



Universe Median Risk: 10.24      Median Return: 8.32      Median Sharpe Ratio: 0.82
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71 of 77 funds provided International Equity returns for this time period (%)

Risk/Return Analysis

5 Year Annualized International Equity Returns vs. Standard Deviation

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.
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Universe Median Risk: 19.77      Median Return: 2.85      Median Sharpe Ratio: 0.22
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65 of 77 funds provided International Equity returns for this time period (%)

Risk/Return Analysis

10 Year Annualized International Equity Returns vs. Standard Deviation

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.
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Universe Median Risk: 7.97      Median Return: 12.09      Median Sharpe Ratio: 1.46
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21 of 77 funds provided Global Equity returns for this time period (%)

Risk/Return Analysis

5 Year Annualized Global Equity Returns vs. Standard Deviation

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.
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Universe Median Risk: 17.69      Median Return: 5.85      Median Sharpe Ratio: 0.39
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11 of 77 funds provided Global Equity returns for this time period (%)

Risk/Return Analysis

10 Year Annualized Global Equity Returns vs. Standard Deviation

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.
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Universe Median Risk: 2.97      Median Return: 2.86      Median Sharpe Ratio: 0.82
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Fund Sharpe Ratio: 1.50

66 of 77 funds provided US Fixed Income returns for this time period (%)

Risk/Return Analysis

5 Year Annualized US Fixed Income Returns vs. Standard Deviation

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.
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Universe Median Risk: 3.89      Median Return: 5.00      Median Sharpe Ratio: 1.10
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61 of 77 funds provided US Fixed Income returns for this time period (%)

Risk/Return Analysis

10 Year Annualized US Fixed Income Returns vs. Standard Deviation

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.
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Universe Median Risk: 3.71      Median Return: 2.48      Median Sharpe Ratio: 0.68
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15 of 77 funds provided Global Fixed Income returns for this time period (%)

Risk/Return Analysis

5 Year Annualized Global Fixed Income Returns vs. Standard Deviation

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.
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Universe Median Risk: 4.67      Median Return: 5.03      Median Sharpe Ratio: 0.91
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10 of 77 funds provided Global Fixed Income returns for this time period (%)

Risk/Return Analysis

10 Year Annualized Global Fixed Income Returns vs. Standard Deviation

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.
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Universe Median Risk: 2.28      Median Return: 11.40      Median Sharpe Ratio: 4.53
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71 of 77 funds provided Real Estate returns for this time period (%)

Risk/Return Analysis

5 Year Annualized Real Estate Returns vs. Standard Deviation

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.
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Universe Median Risk: 9.38      Median Return: 4.69      Median Sharpe Ratio: 0.47
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62 of 77 funds provided Real Estate returns for this time period (%)

Risk/Return Analysis

10 Year Annualized Real Estate Returns vs. Standard Deviation

As of December 31, 2017Fund Number: 1

Funds with less history than the specified time period will not appear in the chart.
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100% of Net Assets Available for Benefits
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61 of 77 funds provided Net Assets Available data (%)

Net Assets Available For Benefits

Expressed as a Percentage of the Pension Benefit Obligation

As of December 31, 2017Fund Number: 1

Funds that did not provide data will not appear in the chart.
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63 of 77 funds provided Actuarial Rate data
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59 of 77 funds provided Salary Growth Rate data
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59 of 77 funds provided Real Rate of Assumed Investment Return data
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Actuarial Assumption Rates

As of December 31, 2017Fund Number: 1

Funds that did not provide data will not appear in the chart.
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Administrative Expenses

Kentucky
Retirement

Systems

Under $500
Million

$500mm -
$1 Billion

$1 - $5 Billion $5 - $10 Billion
$10 - $20

Billion
Over $20

Billion

Internal Inv. Div. Staff 0.00 0.44 0.85 0.96 0.71 1.80
Actuary 2.73 1.75 0.46 0.33 0.10 0.12
Legal 0.22 1.52 0.53 0.25 0.21 0.24
Consultant 0.17 0.06 0.52 0.38 0.16 0.27
Audit 0.63 0.66 0.24 0.10 0.07 0.06
Other Professional 0.02 4.00 1.32 0.48 0.79 0.67
General Administrative 3.91 9.20 4.90 6.29 3.28 3.37

Total Administrative Expenses N/A 7.68 8.8117.63 6.528.79 5.32

Investment Expenses

Kentucky
Retirement

Systems

Under $500
Million

$500mm -
$1 Billion

$1 - $5 Billion $5 - $10 Billion
$10 - $20

Billion
Over $20

Billion

Custodial 2.55 2.11 1.13 0.73 0.49 0.29
Investment Consulting 1.92 2.64 1.98 1.06 0.60 0.36
US Equity 8.73 5.90 6.44 6.67 4.15 2.67
International Equity 5.82 5.32 7.48 6.36 6.18 4.12
Global Equity 5.35 2.09 2.27 2.56 0.35 1.09
Fixed Income 5.63 4.55 5.85 3.18 2.33 3.93
Real Estate 10.57 6.27 5.87 8.99 5.42 6.54
Other Investment Management 0.00 0.01 1.06 4.23 3.02 1.42

N/ATotal Investment Expenses (ex. Alt Inv) 28.90 22.55 20.4340.58 33.7832.09

Alternative Investments 7.36 6.23 14.51 26.26 12.90 20.52

Total Investment Expenses N/A 47.94 46.6035.13 40.9560.04 35.45

Total Fund Fee Summary in Basis Points

Kentucky Retirement Systems vs. Average by Asset Range

As of December 31, 2017Fund Number: 1

59 of 77 funds provided fee data for this time period

Expressed in basis points on total fund assets. Funds that did not provide fee data will not appear in the table.

N/ATotal Expenses 52.76 68.8355.41 47.4740.7755.61

Page 70

4.11

Investment Committee Meeting- May 1, 2018 - Standard Reports

397

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



Currently Include Considering Not Considering Unsure at this Time

 Internal investment department 
compensation/benefits 7 1 3 2

 Allocation of non-investment 
department expenses (human 
resources, communications, 
technology, performance 
measurement, and compliance to 
support internal management team)

7 1 3 2

 Investment research services (100% 
or pro-rata determination) 6 0 3 4

 Investment consulting fees (general 
investment consulting and project 
fees; 100% or pro-rata determination)

9 0 3 2

 Pro-rata data valuation fees 4 1 3 5

 Pro-rata overhead indirectly related to 
asset management (building and 
utilities fees to support internal 
management team)

5 0 4 3

Of the 77 participants in the 2017Q4 Public Fund Report, 38 participants provided a reply to the GIPS Compliance Survey. Of those participants, 6 answered 
'Yes, Currently Comply', 3 answered 'Yes, Considering', and 28 answered 'Not Considering'.

GIPS Compliance Survey Summary

Q1. Are you currently claiming compliance or considering compliance with the CFA Institute's Guidance Statement on the Application of the Global 
Investment Performance Standards (GIPS) to Asset Owners, effective January 1, 2015?

Q2. According to the GIPS standards, asset owner net of fees performance must reflect internal as well as external investment costs, and such net of 
all fee performance is required to be calculated and presented to fund oversight committees/Boards. Please identify which, if any, of the following 
costs you are currently including or will consider including in net performance that is in compliance with the GIPS standards.
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Miscellaneous Comments

Performance shown is gross of fees, with the exception of the following:

Funds 8, 31, 49, 350, 351, and 355: Performance shown is net of fees.

Funds 5 and 20: Performance shown is net of fees, except for Total Fund performance.

Fund 55, 75, and 85: Performance shown for Real Estate is net of fees.

Performance shown is calculated using quarterly performance provided by participating public funds.

Performance shown may differ from a fund's actual performance due to rounding.

Net Assets Available for Benefit includes funding percentage valuation as of dates between December 2016 and December 2017.

Allocations shown reflect dedicated managers/mandates rather than actual exposure, with the exception of the following:

Fund 61: Performance shown for Global Equity includes US and Non-US exposure.

Funds 1, 29, and 119: Performance shown for Global Fixed Income includes US and Non-US exposure.

Fund 121: Performance shown for Global Fixed Income includes Non-US exposure.

Funds 4, 42, and 64: Performance shown for US Fixed Income includes US and Non-US exposure.

Glossary of Terms

Beta - A measure of the sensitivity of a portfolio to the movements in the market. It is a measure of a portfolio's non-diversifiable or systematic risk.

Return - Compounded rate of return for the period.

% Return - The time-weighted rate of return of a portfolio for a given period.

Sharpe Ratio - Represents the excess rate of return over the risk-free return (i.e., ICE BofAML 3 Mo US T-Bill Index unless specified otherwise), divided by the
standard deviation of the excess return to the risk free asset. The result is the absolute rate of return per unit of risk. The higher the value, the better the product's
historical risk-adjusted performance.

Standard Deviation - A statistical measure of the range of a portfolio's performance. The variability of a return around its average return over a specified time
period.  Calculation is based on quarterly periodicity.

Addendum and Glossary As of December 31, 2017
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Disclaimer of Warranties and Limitation of Liability - This document was prepared by RVK, Inc. (RVK) and may include  
information and data from some or all of the following sources: client staff; custodian banks; investment  managers; 
specialty investment consultants; actuaries; plan administrators/record-keepers; index providers; as well as other 
third-party sources as directed by the client or as we believe necessary or appropriate. RVK has taken 
reasonable care to ensure the accuracy of the information or data, but makes no warranties and disclaims 
responsibility for the accuracy or completeness of information or data provided or methodologies 
employed by any external source. This document is provided for the client’s internal use only 
and does not constitute a recommendation by RVK or an offer of, or a solicitation for, any 
particular security and it is not intended to convey any guarantees as to the future 
performance of the investment products, asset classes, or capital markets.
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F I NA N CI AL  OVE R VI EW  

This is Wilshire’s twenty-second annual Report on State Retirement Systems: Funding Levels and 
Asset Allocation, which reports the aggregate funded status of over 100 U.S. state-sponsored defined 
benefit retirement systems.   
 

The Data 
Financial data on public retirement systems historically have lacked the timeliness and uniform 
disclosure governing pension plans sponsored by publicly traded companies, making it difficult to 
conclude a study with data that are both current and consistent across systems.  For this reason, our 
study methodology involves collecting data during the first one and a half months of each calendar year 
with the objective of acquiring as many reports as possible with a June 30 valuation date from the 
previous year.  Even for systems with the desire to report in a timely manner, it often takes six months 
to a year for actuaries to determine liability values.  Seventy-one of the 130 systems surveyed reported 
actuarial values on or after June 30, 2017. 
 
This study reports on the aggregate Total Pension Liability (TPL) values used for financial reporting 
under the accounting and financial reporting standards for state and local governments: Governmental 
Accounting Standards Board Statements No. 67 and 68 (GASB 67/68).  Through these Statements, 
GASB and the financial industry have taken major steps to increase transparency and comparability of 
pension plan accounting. GASB’s Statement 67, “Financial Reporting for Pension Plans”, impacts the 
annual pension reporting for plans as of June 2014; Statement 68, “Accounting and Financial Reporting 
for Pensions”, impacts the annual pension reporting for the employers contributing into government 
agency-sponsored pensions, and applies to employers’ financial reporting starting in June 2015.  
 

Funded Ratio 
This year’s report is based on the financial statements reported by these state plan sponsors as of their 
last fiscal year ends – June 30, 2017 is the most frequent measurement date for plans in this year’s 
report.  Wilshire estimates that the aggregate funded ratio was 70.2% at fiscal year-end 2017, which 
represents an increase of 2.8% from the end of FY 2016 and reverses two consecutive years of 
aggregate funded ratio declines.  A primary driver of the improvement was the increase in global equity 
values for the twelve-month period ending June 30, 2017 (MSCI AC World ex U.S. Index +24.45%). 
Exhibit 1 shows the aggregate reported funded status, asset, liability and surplus/deficit values over the 
past six fiscal years. 
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Wilshire estimates that the aggregate Total Pension Liability (TPL) increased to $4,518 billion as of 
fiscal year 2017, up from $4,304 as of fiscal year end 2016.  Despite the increase in aggregate TPL, the 
aggregate shortfall is estimated to have decreased by $54 billion to $1,348 billion from $1,402.  This 
decline in the aggregate shortfall is the result of the significant increase in aggregate assets to $3,170 
billion from $2,902 billion.  The estimated aggregate value is the highest since Wilshire began reporting 
on state retirement system funding levels.   
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Attribution of Changes in Funding 
Exhibit 2: Changes in Asset and Liability Values 

 
 

 
Exhibit 2 shows the components of aggregate annual change in TPL and Plan Fiduciary Net Position 
($, Billions). 
 

Liabilities 
Wilshire estimates that the aggregate Total Pension Liability (TPL) increased to $4,518 billion as of 
fiscal year end 2017 up nearly 5% from $4,304 as of fiscal year end 2016.  The three largest factors of 
the annual increase in aggregate TPL were interest cost, changes in the assumptions used to 
determine the TPL (Other) and continued annual benefit accruals, i.e. service cost.   

• Service Cost, or continued annual benefit accruals, is estimated to have increased the TPL by 
1.95%. 

• Interest cost is similar to time value of money and is approximately equal to the discount rate as 
a percentage of the beginning of year TPL.  The increase due to interest cost is estimated to be 
7.15% for fiscal year-end 2017. 

• Benefit payments are estimated to have decreased the TPL by -5.67%. 
• Actuarial losses were marginal and are estimated to have increased the TLP by just 0.07%. 
• “Other” was primarily driven by reductions in the expected rate of return on invested plan assets 

and changes in benefit terms.  For state retirement systems, the discount rate is equivalent to 
the expected rate of return for all but severely underfunded plans.  The median expected rate of 
return is estimated to have declined by 25 basis points from 7.50% to 7.25%.  The increase due 
to changes in assumptions is estimated to be 2.10%.  Changes in benefit terms decreased the 
liability by approximately -0.6%.   

  

($, Billions) % of BoY
Total Pension Liability, BoY $ 4,304.4

Service Cost 83.8 1.95%
Interest Cost 307.7 7.15%
Benefit Payments (244.1) -5.67%
Actuarial (Gains)/Losses 3.1 0.07%
Other 63.6 1.48%

Total Pension Liability, EoY $ 4,518.4 4.97%

Plan Fiduciary Net Position, BoY $ 2,901.7
Total Contributions 134.5 4.63%
Actual Return on Assets 380.2 13.10%
Benefit Payments (244.1) -8.41%
Other (2.2) -0.08%

Plan Fiduciary Net Position, EoY $ 3,170.0 9.24%
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Assets  
Wilshire estimates that the aggregate assets increased to $3,170.0 billion as of fiscal year end 2017, an 
increase of over 9% from $2,901.7 billion as of fiscal year end 2016.  Robust investment returns and 
contributions drove asset values higher for the year.   

• Contributions increased the asset value by 4.63% for the year with nearly 31% coming from 
plan participants. 

• Investment income increased the asset value by over 13% for the year. 
• Benefit payments are estimated to have decreased the asset value by -8.41%. 
• “Other” items are expected to have marginally decreased the asset value by -0.08%. 

 
Exhibit 3: Changes in Annual Funded Ratio 

 
 

 
Exhibit 3 provides a combined accounting of State Retirement Systems for the 2017 fiscal year: 
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Discount Rates 
The discount rate represents the expected long-term rate of return on invested plan assets used to 
calculate the liability value (present value of a stream of projected benefit payments).  Discount rates 
have trended lower over the past several years.  This trend continued for this year’s study as nearly half 
of the plans lowered their discount rate.  The range for discount rates this year is 4.21% to 8.00% with a 
median of 7.25%, which is down 25 basis points from last year.  For plans projected to run out of 
assets, GASB 67/68 requires a downward adjustment to the discount rate based on the mandated 
projection methodology.   

 
Exhibit 4 shows the distribution of discount rates used to calculate the TPL. 
 

Exhibit 4: Distribution of Discount Rates 
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Pension Plan Asset Allocation 
Exhibit 5 shows the aggregate asset allocation for State Pension Plans 
 

Exhibit 5: Aggregate Asset Allocation 

 
 
Exhibit 6 examines the change in average asset allocation over the last ten years. 
  

Exhibit 6: Change in Average Asset Allocation for State Pension Plans 

 
 
Exhibit 6 includes the expected return and risk based on the average asset allocations from 2007, 2012 
and 2017 using Wilshire’s current long-term return and risk assumptions illustrated in Exhibit 7.  
 
  

Equity
     U.S. Equity 41.0 % 28.0 % 29.9 % -11.1 % 1.8 %
     Non-U.S. Equity 18.2 19.8 18.7 0.5 -1.1
     Real Estate 5.2 7.3 13.9 8.7 6.6
     Private Equity 4.6 9.8 9.0 4.4 -0.8
Equity Subtotal 69.0 64.8 71.4 2.4 6.6

Total Fixed Income 27.3 26.0 22.8 -4.5 -3.2

Other 3.7 9.2 5.8 2.1 -3.4

Return * 5.9 6.1 6.4 0.5 0.3
Risk * 11.8 11.5 12.0 0.2 0.5

Change in Exposure
2007 2012 2017 07-12 12-17
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Exhibit 7: Wilshire’s December 2017 Capital Market Assumptions 

 

 
 

Exhibit 8: Distribution of Funded Ratios 

 
 
  

U.S. Equity 6.25 % 7.45 % 17.00 %
Non-U.S. Equity 6.45 7.65 18.75
Real Estate 6.90 7.65 14.00
Private Equity 8.75 10.20 28.00
U.S. Bonds 3.55 4.70 5.15
Non-U.S Bonds 1.30 3.90 3.50

Expected Return
Risk

10-Year 30-Year
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I MP O R TA N T I N F O R M A TI O N 

This material contains confidential and proprietary information of Wilshire Consulting, and is intended 
for the exclusive use of the person to whom it is provided. It may not be disclosed, reproduced or 
otherwise distributed, in whole or in part, to any other person or entity without prior written permission 
from Wilshire Consulting. 
 
This material is intended for informational purposes only and should not be construed as legal, 
accounting, tax, investment, or other professional advice. Past performance does not guarantee future 
returns. This material may include estimates, projections and other "forward-looking statements." Due 
to numerous factors, actual events may differ substantially from those presented. 
 
Third-party information contained herein has been obtained from sources believed to be reliable. 
Wilshire Consulting gives no representations or warranties as to the accuracy of such information, and 
accepts no responsibility or liability (including for indirect, consequential or incidental damages) for any 
error, omission or inaccuracy in such information and for results obtained from its use. Information and 
opinions are as of the date indicated, and are subject to change without notice. 
 
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 © 2018 Wilshire Associates Incorporated. All rights reserved. No part of this publication may 
be transmitted or reproduced in any way without the prior written permission of Wilshire Associates 
Incorporated, Santa Monica, CA U.S.A. www.wilshire.com  
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KENTUCKY RETIREMENT SYSTEMS 
INVESTMENTS 

 
  
To: KRS Investment Committee of the Board of Trustees 

From: Richard Robben, Interim Executive Director of Investments 

Date: May 1st, 2018 

Subject: Report on Recent Investment Staff Activities 

  
 

Investment Activity 

 
New States Capital Partners Fund II (Private Equity)- The Investment Committee approved a $25MM 
investment in the Fund at the February 6th, 2018 meeting, however due to the requirements of 2017 SB2, 
New States has declined to accept our investment. 
 
Davidson Kempner LP (Absolute Return)– In March, we received noticed from DK requesting KRS to 
withdraw our ~$70MM investment in the fund, citing the requirements of 2017 SB2 and recent litigation 
involving KRS as the reasons. 
 
Equity Reduction (Public Equities) – At the beginning of April staff conducted another equity reduction 
trade, removing roughly $365MM of exposure (Pension $250MM, Insurance $115MM). 
 
Manulife Global Fixed Income (Core Fixed Income)– On April 9th, KRS sent an additional deposit of 
$135MM to our existing Manulife Global Bond portfolio. These funds were the result of a reduction to 
our public equity exposure at the beginning of the month. 
 
BNY Mellon Intermediate Credit Index CTF (Core Fixed Income)– On April 18th KRS made an 
additional deposit of $288MM to the BNY Int Credit Index Fund. These funds were the result of a 
reduction to our public equity exposure at the beginning of the month. 
 
 
Investment Guideline Waivers 

 
The Investment Committee granted 3 guideline waivers at the February 6th meeting and agreed to review 
each of these waivers at all subsequent meetings.  
 

1. Staff requests that the IC continue the waiver of the requirement that each of our external 
investment managers should be visited annually on-site by KRS staff.  

2. Staff requests that the IC continue the waiver of the requirement to produce annual asset class 
reviews, but notes that these reviews are scheduled as part of the optional Board of Trustees 
training session on May 16th, 2018. These reviews will be included in the board books for the May 
17th meeting, and will be posted on the KRS website.  
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3. Staff requests that the IC continue the waiver of the requirement to rebalance assets within the 
Absolute Return, Real Estate, and Fixed Income asset classes as the transition to our new asset 
allocation policy is ongoing.  

 

MOTION: The Investment Committee grant the 3 waivers as presented. 

 

 

 

 

 

 

 

Performance 

 

 
PENSION (Net of Fees) 

  Mar-18 FYTD 1Yr 3Yr 5Yr 

        

Total Pension Fund -0.17% 7.72% 11.19% 7.02% 7.38% 

 Allocation  Benchmark -0.49% 7.21% 10.65% 6.87% 7.64% 

  0.32% 0.51% 0.54% 0.15% -0.26% 

 IPS Benchmark -0.37% 6.09%     

  0.20% 1.63%     

        

KERS -0.20% 6.80% 10.07% 6.31% 6.97% 

  Benchmark -0.35% 6.44% 9.65% 6.54% 7.31% 

  0.15% 0.36% 0.42% -0.23% -0.34% 

KERS-HAZ -0.17% 7.83% 11.34% 7.15% 7.45% 

  Benchmark -0.53% 7.51% 11.01% 6.93% 7.60% 

  0.36% 0.32% 0.33% 0.22% -0.15% 

CERS -0.17% 7.90% 11.40% 7.16% 7.46% 

  Benchmark -0.53% 7.51% 11.00% 6.90% 7.59% 

  0.36% 0.39% 0.40% 0.26% -0.13% 

CERS-HAZ -0.15% 7.88% 11.38% 7.19% 7.47% 

  Benchmark -0.53% 7.51% 11.00% 6.90% 7.59% 

  0.38% 0.37% 0.38% 0.29% -0.12% 

SPRS -0.24% 6.95% 10.15% 6.11% 6.82% 

  Benchmark -0.40% 6.82% 10.06% 6.50% 7.32% 

  0.16% 0.13% 0.09% -0.39% -0.50% 
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Insurance Plan Performance 
 

INSURANCE (Net of Fees) 

  Mar-18 FYTD 1Yr 3Yr 5Yr 

        

Total Insurance Fund -0.12% 8.02% 11.56% 7.29% 7.33% 

 Allocation  Benchmark -0.42% 7.60% 11.17% 7.20% 7.91% 

  0.30% 0.42% 0.39% 0.09% -0.58% 

 IPS Benchmark -0.39% 6.11%     

  0.27% 1.91%     

        

KERS-INS -0.43% 7.24% 10.64% 6.86% 6.91% 

  Benchmark -0.42% 7.68% 11.05% 7.02% 7.70% 

  -0.01% -0.44% -0.41% -0.16% -0.79% 

KERSH-INS -0.16% 7.91% 11.42% 7.20% 7.32% 

  Benchmark -0.42% 7.69% 11.17% 7.06% 7.74% 

  0.26% 0.22% 0.25% 0.14% -0.42% 

CERS-INS -0.05% 8.14% 11.69% 7.34% 7.40% 

  Benchmark -0.42% 7.69% 11.24% 7.10% 7.77% 

  0.37% 0.45% 0.45% 0.24% -0.37% 

CERSH-INS -0.03% 8.21% 11.79% 7.43% 7.40% 

  Benchmark -0.42% 7.69% 11.24% 7.10% 7.77% 

  0.39% 0.52% 0.55% 0.33% -0.37% 

SPRS-INS -0.03% 8.25% 11.85% 7.41% 7.43% 

  Benchmark -0.42% 7.69% 11.24% 7.11% 7.78% 

  0.39% 0.56% 0.61% 0.30% -0.35% 
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4/25/2018

Market Value Actual Target Diff Market Diff Market Value Actual Target Diff Market Diff
Equity 995,014,182$         49.3% 48.0% 1.3% 27,011,277$          346,165,838$       53.8% 54.0% -0.2% (1,506,459)$         

US Equity 349,363,734$         17.3% 17.0% 0.3% 6,529,372$            129,949,888$       20.2% 20.0% 0.2% 1,182,370$          
Non-US Equity 405,922,099$         20.1% 21.0% -0.9% (17,579,171)$         154,479,559$       24.0% 24.0% 0.0% (41,462)$              
Private Equity 239,728,348$         11.9% 10.0% 1.9% 38,061,077$          61,736,391$         9.6% 10.0% -0.4% (2,647,367)$         

Fixed Income 676,861,748$         33.6% 27.0% 6.6% 132,360,115$        188,522,775$       29.3% 21.0% 8.3% 53,316,882$        
Core 312,404,915$         15.5% 11.0% 4.5% 90,570,916$          115,978,760$       18.0% 11.0% 7.0% 45,156,626$        
High Yield/Specaility 296,694,395$         14.7% 13.0% 1.7% 34,526,941$          52,043,221$         8.1% 8.0% 0.1% 536,214$             
Cash 67,762,438$           3.4% 3.0% 0.4% 7,262,257$            20,500,794$         3.2% 2.0% 1.2% 7,624,042$          

Diversifying Strategies 342,967,753$         17.0% 23.0% -6.0% (120,866,972)$       107,624,221$       16.7% 25.0% -8.3% (53,335,176)$       
Real Return 149,542,448$         7.4% 10.0% -2.6% (52,124,824)$         51,639,202$         8.0% 10.0% -2.0% (12,744,557)$       
Real Estate 65,081,997$           3.2% 5.0% -1.8% (35,751,639)$         22,424,146$         3.5% 5.0% -1.5% (9,767,733)$         

      Absolute Return 128,343,308$         6.4% 10.0% -3.6% (73,323,963)$         33,560,873$         5.2% 10.0% -4.8% (30,822,885)$       
Miscellaneous 1,829,034$             0.1% 0.0% 0.1% 1,829,034$            1,524,753$           0.2% 0.0% 0.2% 1,524,753$          
TOTAL PORTFOLIO $2,016,672,717 $643,837,587

0.32   0.37     (1,506,459)$         

Market Value Actual Target Diff Market Diff Market Value Actual Target Diff Market Diff
Equity $3,762,143,344 53.6% 54.0% -0.4% (28,676,985)$         1,257,943,269$    53.7% 54.0% -0.3% (6,000,345)$         

US Equity $1,416,346,702 20.2% 20.0% 0.2% 12,339,173$          471,812,012$       20.2% 20.0% 0.2% 3,684,748$          
Non-US Equity $1,684,892,611 24.0% 24.0% 0.0% 83,576$                 561,357,193$       24.0% 24.0% 0.0% (395,524)$            
Private Equity $660,904,030 9.4% 10.0% -0.6% (41,099,734)$         224,774,063$       9.6% 10.0% -0.4% (9,289,569)$         

Fixed Income $2,034,238,349 29.0% 21.0% 8.0% 560,030,443$        680,232,647$       29.1% 21.0% 8.1% 188,699,019$      
Core $1,264,609,693 18.0% 11.0% 7.0% 492,405,551$        406,347,930$       17.4% 11.0% 6.4% 148,877,935$      
High Yield/Specaility $603,832,182 8.6% 8.0% 0.6% 42,229,170$          193,054,288$       8.2% 8.0% 0.2% 5,803,383$          
Cash $165,796,475 2.4% 2.0% 0.4% 25,395,722$          80,830,429$         3.5% 2.0% 1.5% 34,017,702$        

Diversifying Strategies $1,222,147,990 17.4% 25.0% -7.6% (532,861,422)$       400,686,828$       17.1% 25.0% -7.9% (184,472,253)$     
Real Return $570,785,859 8.1% 10.0% -1.9% (131,217,906)$       194,591,158$       8.3% 10.0% -1.7% (39,472,474)$       
Real Estate $251,351,272 3.6% 5.0% -1.4% (99,650,610)$         79,339,969$         3.4% 5.0% -1.6% (37,691,847)$       

      Absolute Return $400,010,859 5.7% 10.0% -4.3% (301,992,906)$       126,755,700$       5.4% 10.0% -4.6% (107,307,932)$     
Miscellaneous $1,507,963 0.0% 0.0% 0.0% 1,507,963$            1,773,579$           0.1% 0.0% 0.1% 1,773,579$          
TOTAL PORTFOLIO $7,020,037,647 $2,340,636,322

99.86% 0.37   (28,676,985)$         0.37     (6,000,345)$         

Market Value Actual Target Diff Market Diff Market Value Actual Target Diff Market Diff
Equity 122,038,516$         47.7% 49.0% -1.3% (3,380,303)$           6,483,305,148$    52.8% 52.9% -0.1% (12,552,815)$       

US Equity 46,888,033$           18.3% 19.0% -0.7% (1,743,754)$           2,414,360,369$    19.7% 19.5% 0.2% 21,991,909$        
Non-US Equity 54,256,702$           21.2% 22.0% -0.8% (2,053,788)$           2,860,908,165$    23.3% 23.5% -0.2% (19,986,369)$       
Private Equity 20,893,781$           8.2% 8.0% 0.2% 417,240$               1,208,036,615$    9.8% 10.0% -0.1% (14,558,354)$       

Fixed Income 89,984,118$           35.2% 26.0% 9.2% 23,435,357$          3,669,839,638$    29.9% 22.1% 7.8% 957,841,817$      
Core 53,038,802$           20.7% 13.0% 7.7% 19,764,422$          2,152,380,100$    17.5% 11.0% 6.5% 796,775,450$      
High Yield/Specaility 24,944,505$           9.7% 10.0% -0.3% (651,172)$              1,170,568,591$    9.5% 8.9% 0.7% 82,444,536$        
Cash 12,000,811$           4.7% 3.0% 1.7% 4,322,108$            346,890,946$       2.8% 2.2% 0.6% 78,621,830$        

Diversifying Strategies 43,575,343$           17.0% 25.0% -8.0% (20,413,850)$         2,117,002,135$    17.2% 24.7% -7.4% (911,949,672)$     
Real Return 20,628,498$           8.1% 10.0% -1.9% (4,967,179)$           987,187,165$       8.0% 10.0% -2.0% (240,526,939)$     
Real Estate 9,427,636$             3.7% 5.0% -1.3% (3,370,203)$           427,625,020$       3.5% 5.0% -1.5% (186,232,032)$     

      Absolute Return 13,519,209$           5.3% 10.0% -4.7% (12,076,468)$         702,189,950$       5.7% 10.0% -4.3% (525,524,155)$     
Miscellaneous 358,796$                0.1% 0.0% 0.1% 358,796$               6,994,125$           0.1% 0.0% 0.1% 6,994,125$          
TOTAL PORTFOLIO $255,956,773 $12,277,141,046

Category
CERS - PEN CERSH - PEN

Category
SPRS - PEN PENSION TOTAL FUND

KRS - PENSION FUND ALLOCATIONS

Category
KERS - PEN KERSH - PEN
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4/25/2018

Market Value Actual Target Diff Market Diff Market Value Actual Target Diff Market Diff
Equity 452,402,484$       54.2% 54.0% 0.2% 1,530,207$         272,693,533$                  53.3% 54.0% -0.7% (3,429,715)$          

US Equity 189,081,093$       22.6% 22.5% 0.1% 1,217,644$         103,067,619$                  20.2% 20.0% 0.2% 799,750$              
Non-US Equity 220,276,939$       26.4% 26.5% -0.1% (984,455)$           122,218,114$                  23.9% 24.0% -0.1% (503,330)$             
Private Equity 43,044,452$         5.2% 5.0% 0.2% 1,297,019$         47,407,800$                    9.3% 10.0% -0.7% (3,726,135)$          

Fixed Income 243,580,597$       29.2% 21.0% 8.2% 68,241,378$       149,067,196$                  29.2% 21.0% 8.2% 41,685,932$         
Core 132,271,206$       15.8% 11.0% 4.8% 40,426,853$       93,757,573$                    18.3% 11.0% 7.3% 37,510,244$         
High Yield/Specaility 87,009,140$         10.4% 8.0% 2.4% 20,213,247$       43,937,574$                    8.6% 8.0% 0.6% 3,030,427$           
Cash 24,300,251$         2.9% 2.0% 0.9% 7,601,278$         11,372,049$                    2.2% 2.0% 0.2% 1,145,262$           

Diversifying Strategies 138,997,683$       16.6% 25.0% -8.4% (69,739,482)$      89,598,433$                    17.5% 25.0% -7.5% (38,236,404)$        
Real Return 68,598,512$         8.2% 10.0% -1.8% (14,896,354)$      41,107,799$                    8.0% 10.0% -2.0% (10,026,136)$        
Real Estate 25,626,394$         3.1% 5.0% -1.9% (16,121,039)$      18,779,379$                    3.7% 5.0% -1.3% (6,787,588)$          

      Absolute Return 44,772,778$         5.4% 10.0% -4.6% (38,722,088)$      29,711,255$                    5.8% 10.0% -4.2% (21,422,680)$        
Miscellaneous (32,104)$               0.0% 0.0% 0.0% (32,104)$             (19,813)$                          0.0% 0.0% 0.0% (19,813)$               
TOTAL PORTFOLIO 834,948,660$       511,339,349$                  

0.37    0.37  (3,429,715)$          

Market Value Actual Target Diff Market Diff Market Value Actual Target Diff Market Diff
Equity 1,274,860,463$    54.9% 54.0% 0.9% 21,721,227$       Check 696,304,856$                  55.4% 54.0% 1.4% 17,308,242$         

US Equity 466,459,248$       20.1% 20.0% 0.1% 2,333,605$         252,864,938$                  20.1% 20.0% 0.1% 1,384,710$           
Non-US Equity 553,147,884$       23.8% 24.0% -0.2% (3,802,888)$        299,924,204$                  23.9% 24.0% -0.1% (1,852,069)$          
Private Equity 255,253,331$       11.0% 10.0% 1.0% 23,190,510$       143,515,715$                  11.4% 10.0% 1.4% 17,775,601$         

Fixed Income 640,714,193$       27.6% 21.0% 6.6% 153,382,268$     343,365,564$                  27.3% 21.0% 6.3% 79,311,326$         
Core 396,014,788$       17.1% 11.0% 6.1% 140,745,685$     211,206,384$                  16.8% 11.0% 5.8% 72,892,259$         
High Yield/Specaility 186,535,169$       8.0% 8.0% 0.0% 884,912$            99,805,810$                    7.9% 8.0% -0.1% (786,281)$             
Cash 58,164,235$         2.5% 2.0% 0.5% 11,751,671$       32,353,370$                    2.6% 2.0% 0.6% 7,205,347$           

Diversifying Strategies 405,142,923$       17.5% 25.0% -7.5% (175,014,130)$    217,779,308$                  17.3% 25.0% -7.7% (96,570,977)$        
Real Return 196,531,278$       8.5% 10.0% -1.5% (35,531,543)$      101,982,334$                  8.1% 10.0% -1.9% (23,757,780)$        
Real Estate 81,531,796$         3.5% 5.0% -1.5% (34,499,615)$      44,617,533$                    3.5% 5.0% -1.5% (18,252,524)$        

      Absolute Return 127,079,849$       5.5% 10.0% -4.5% (104,982,972)$    71,179,441$                    5.7% 10.0% -4.3% (54,560,673)$        
Miscellaneous (89,365)$               0.0% 0.0% 0.0% (89,365)$             (48,590)$                          0.0% 0.0% 0.0% (48,590)$               
TOTAL PORTFOLIO 2,320,628,214$    1,257,401,138$               

100.0% 2,333,605$         0.37  

Market Value Actual Target Diff Market Diff Market Value Actual Target Diff Market Diff
Equity 104,790,666$       55.6% 54.0% 1.6% 3,025,705$         2,801,052,002$               54.8% 54.0% 0.8% 40,155,666$         

US Equity 37,948,657$         20.1% 20.0% 0.1% 257,931$            1,049,421,554$               20.5% 20.4% 0.1% 5,993,640$           
Non-US Equity 44,998,310$         23.9% 24.0% -0.1% (230,561)$           1,240,565,451$               24.3% 24.4% -0.1% (7,373,303)$          
Private Equity 21,843,699$         11.6% 10.0% 1.6% 2,998,336$         511,064,996$                  10.0% 9.2% 0.8% 41,535,330$         

Fixed Income 51,424,833$         27.3% 21.0% 6.3% 11,849,570$       1,428,152,382$               27.9% 21.0% 6.9% 354,470,473$       
Core 30,498,666$         16.2% 11.0% 5.2% 9,768,767$         863,748,617$                  16.9% 11.0% 5.9% 301,343,808$       
High Yield/Specaility 15,302,235$         8.1% 8.0% 0.1% 225,945$            432,589,928$                  8.5% 8.0% 0.5% 23,568,249$         
Cash 5,623,931$           3.0% 2.0% 1.0% 1,854,859$         131,813,836$                  2.6% 2.0% 0.6% 29,558,417$         

Diversifying Strategies 32,245,422$         17.1% 25.0% -7.9% (14,867,986)$      883,763,769$                  17.3% 25.0% -7.7% (394,428,979)$      
Real Return 13,942,600$         7.4% 10.0% -2.6% (4,902,763)$        422,162,523$                  8.3% 10.0% -1.7% (89,114,576)$        
Real Estate 7,162,521$           3.8% 5.0% -1.2% (2,260,161)$        177,717,622$                  3.5% 5.0% -1.5% (77,920,928)$        

      Absolute Return 11,140,301$         5.9% 10.0% -4.1% (7,705,062)$        283,883,624$                  5.6% 10.0% -4.4% (227,393,475)$      
Miscellaneous (7,289)$                 0.0% 0.0% 0.0% (7,289)$               (197,161)$                        0.0% 0.0% 0.0% (197,161)$             
TOTAL PORTFOLIO 188,453,631$       5,112,770,992$               

INSURANCE TOTAL FUND

Category
CERS - INS CERSH - INS

Category
SPRS - INS

KERS - INS KERSH - INS

KRS - INSURANCE FUND ALLOCATIONS

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

K e n t u c k y  R e t i r e m e n t  S y s t e m s  P e n s i o n
Executive Summary of Investment Performance 

December 31, 2017 
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©2017 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:  Wilshire Compass Note:  Developed asset class is developed equity markets ex-U.S., ex-Canada

ANNUALIZED
5-YEAR

2012 2013 2014 2015 2016 2017 AS OF 12/2017
Emrg Mrkts U.S. Equity REITs REITs MLPs Emrg Mrkts U.S. Equity

18.6% 33.1% 31.8% 4.2% 18.3% 37.7% 15.7%
Developed MLPs U.S. Equity U.S. Equity High Yield Developed REITs

17.9% 27.6% 12.7% 0.7% 17.1% 25.6% 9.3%
REITs Developed Core Bond Core Bond U.S. Equity U.S. Equity Developed
17.6% 23.3% 6.0% 0.6% 13.4% 21.0% 8.4%

U.S. Equity High Yield MLPs T-Bills Commodities High Yield High Yield
16.1% 7.4% 4.8% 0.1% 11.8% 7.5% 5.8%

High Yield REITs U.S. TIPS Developed Emrg Mrkts REITs Emrg Mrkts
15.8% 1.9% 3.6% -0.4% 11.6% 4.2% 4.7%

U.S. TIPS T-Bills High Yield U.S. TIPS REITs Core Bond Core Bond
7.0% 0.1% 2.5% -1.4% 7.2% 3.6% 2.1%
MLPs Core Bond T-Bills High Yield U.S. TIPS U.S. TIPS T-Bills
4.8% -2.0% 0.0% -4.5% 4.7% 3.0% 0.3%

Core Bond Emrg Mrkts Emrg Mrkts Emrg Mrkts Core Bond Commodities U.S. TIPS
4.2% -2.3% -1.8% -14.6% 2.6% 1.7% 0.1%
T-Bills U.S. TIPS Developed Commodities Developed T-Bills MLPs
0.1% -8.6% -4.5% -24.7% 1.5% 0.8% -0.1%

Commodities Commodities Commodities MLPs T-Bills MLPs Commodities
-1.0% -9.5% -17.0% -32.6% 0.3% -6.5% -8.5%

ASSET CLASS RETURNS - BEST TO WORST
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©2017 Wilshire Associates. 

U.S. Equity

The U.S. stock market was up 6.4% for the 
fourth quarter of 2017.  There was a relative lack 
of volatility during the year.  The largest 
drawdown for the year was -2.75% and there 
were only 4 trading days where the market was 
down 1% or more. Several factors contributed to 
this success including a rebound in global 
economic growth and continued strength 
domestically.

The third quarter of 2017 was the second 
consecutive quarter of real GDP growth in 
excess of 3%, annualized.  Businesses seem to 
be gaining confidence in the global economy and 
have been increasing spending on equipment 
while growing inventories during the quarter, 
contributing more than three-quarters of a 
percent to real GDP growth.  Strong retail sales 
during the fourth quarter have helped raise 
expectations for economic growth during the 
final quarter of 2017.

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

MARKET COMMENTARY

Non-U.S. Equity

Equity markets outside of the U.S. produced 
strong returns during the fourth quarter of 2017, 
in both developed and emerging markets.  Japan 
was one of the strongest developed markets 
during the quarter due to stimulative policies by 
both the Bank of Japan and the national 
government.  Emerging Markets led all global 
equities during 2017 and produced their second 
consecutive positive annual gain.

Fixed Income

The U.S. Treasury yield curve continued to 
flatten during the quarter with short to 
intermediate term rates rising and long-term 
yields falling.  The bellwether 10-year Treasury 
yield ended the quarter at 2.40%.  The Federal 
Open Market Committee decided to increase its 
overnight rate by 25 basis points in December.  
Credit spreads continued to tighten during the 
quarter.
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©2017 Wilshire Associates. 

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

DECEMBER 2017 ASSET CLASS
ASSUMPTIONS

DEV EMG GLOBAL LT NON-US
US EX-US MRKT EX-US GLOBAL PRIVATE CORE CORE US HIGH BOND US GLOBAL PRIVATE REAL US

STOCK STOCK STOCK STOCK STOCK EQUITY CASH BOND BOND TIPS YIELD (HDG) RES RES RE CMDTY ASSETS CPI
EXPECTED COMPOUND RETURN (%) 6.25 6.25 6.25 6.45 6.45 8.75 1.75 3.55 3.60 2.95 4.95 1.30 5.40 5.60 6.90 3.70 6.60 1.95
EXPECTED ARITHMETIC RETURN (%) 7.55 7.70 9.20 8.05 7.80 12.10 1.75 3.70 4.05 3.10 5.40 1.35 6.75 6.75 7.80 4.75 6.95 1.95
EXPECTED RISK (%) 17.00 18.00 26.00 18.75 17.15 28.00 1.25 5.15 9.85 6.00 10.00 3.50 17.00 15.80 14.00 15.00 8.40 1.75
CASH YIELD (%) 2.00 3.00 2.00 2.75 2.35 0.00 1.75 3.55 4.75 3.05 8.15 1.65 3.95 3.95 2.65 1.75 2.85 0.00

CORRELATIONS
US STOCK 1.00
DEV EX-US STOCK (USD) 0.81 1.00
EMERGING MARKET STOCK 0.74 0.74 1.00
GLOBAL EX-US STOCK 0.83 0.96 0.86 1.00
GLOBAL STOCK 0.94 0.92 0.82 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
US 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
NON-US BOND (HDG) 0.16 0.25 -0.01 0.18 0.18 0.26 0.10 0.67 0.64 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 0.77 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 ASSET BASKET 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

REAL ESTATE
EQUITY FIXED INCOME REAL ASSETS
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©2017 Wilshire Associates. 

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

ECONOMIC REVIEW

Data sources:  Bureau of Labor Statistics, U.S. Treasury, University of Michigan, Institute for Supply Management, Bureau of Economic Analysis

AS OF DECEMBER 31, 2017

CPI (ALL ITEMS)
SEASONALLY ADJUSTED Dec-17 0.1 3-Mo. 0.6

Nov-17 0.4 12-Mo. 2.1
Oct-17 0.1 10-Yr. (Annual) 1.6

BREAKEVEN INFLATION 10-Yr. 2.0
CONSUMER SENTIMENT Dec-17 95.9
U. OF MICHIGAN SURVEY Nov-17 98.5

1-Yr. Ago 98.2 10-Yr. Avg 79.1
MANUFACTURING Dec-17 59.7
INST. FOR SUPPLY MGMT Nov-17 58.2 >50 Expansion
PURCHASING MNGRS' IDX 1-Yr. Avg. 57.6 <50 Contraction
Note:  Seasonally adjusted CPI data is utilized to better reflect short-term pricing activity.

December/2017 CPI is based on Federal Reserve of Philadelphia Survey of Professional Forecasters

MONTHLY CHANGE CUMULATIVE CHANGE

KEY ECONOMIC INDICATORS

CHANGE IN SECTOR

Real GDP
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©2017 Wilshire Associates. 
5

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

U.S.  EQUITY MARKET

Data sources:  Wilshire Compass, Wilshire Atlas

AS OF DECEMBER 31, 2017 QTR YTD 1 YR 3 YR 5 YR 10 YR

WILSHIRE 5000 INDEX 6.4 21.0 21.0 11.4 15.7 8.6
WILSHIRE U.S. LARGE CAP 6.7 21.8 21.8 11.5 15.8 8.5
WILSHIRE U.S. SMALL CAP 3.6 13.5 13.5 9.7 14.4 9.9
WILSHIRE U.S. LARGE GROWTH 7.3 27.7 27.7 12.9 17.3 9.7
WILSHIRE U.S. LARGE VALUE 6.1 16.3 16.3 10.0 14.4 7.2
WILSHIRE U.S. SMALL GROWTH 4.2 19.6 19.6 9.8 14.9 9.9
WILSHIRE U.S. SMALL VALUE 3.0 7.4 7.4 9.5 13.9 9.8
WILSHIRE REIT INDEX 1.7 4.2 4.2 5.2 9.3 7.3
MSCI USA MIN. VOL. INDEX 5.2 18.4 18.4 10.9 14.5 8.8
FTSE RAFI U.S. 1000 INDEX 6.5 16.4 16.4 10.1 15.3 9.4

21.0

-0.3

12.6

23.4

8.8

-1.9

12.8

21.8

22.9

23.4

20.2

37.4

6.4

3.6

0.7

6.7

2.7

6.5

6.5

6.6

9.1

1.2

8.0

8.6

Wilshire 5000

Telecom

Utilities

Materials

Real Estate

Energy

Cnsmr Stpls

Industrials

Cnsmr Discr.

Healthcare

Financials

Info. Tech.

2.0%

3.0%

3.3%

4.2%

5.9%

7.7%

10.8%

12.4%

12.6%

15.6%

22.6%

WILSHIRE 5000 SECTOR WEIGHT & RETURN (%)

4th Quarter Year to Date

-10.00%

-5.00%

0.00%

5.00%

10.00%

15.00%

L
a
rg

e
 C

a
p
 i
n
 e

x
c
e
s
s
 o

f 
S
m

a
ll
 C

a
p

LARGE CAP VS SMALL CAP

QTD Excess Return Rolling 3-Year Excess Return

-10.00%

-5.00%

0.00%

5.00%

10.00%

15.00%

G
ro

w
th

 i
n
 e

x
c
e
s
s
 o

f 
V
a
lu

e

GROWTH VS VALUE

QTD Excess Return Rolling 3-Year Excess Return

7

6.1

Investment Committee Meeting- May 1, 2018 - Wilshire Performance Reporting- David Lindburg

422

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



©2017 Wilshire Associates. 
6

• U.S. Equity has now produced 9 straight years of positive returns since 2008

• 2017 was one of the least volatile years in nearly four decades

– Largest drawdown for the year was -2.75%

– Only 4 trading days where the market was down 1% or more

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

ANNUAL EQUITY RETURNS
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Generally speaking, higher quality names led the market for both the fourth quarter and 2017

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

RETURNS BY QUALITY SEGMENT

Data sources:  Wilshire Atlas
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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

Data sources:  Wilshire Compass

AS OF DECEMBER 31, 2017 QTR YTD 1 YR 3 YR 5 YR 10 YR

MSCI ACWI EX-US ($G) 5.1 27.8 27.8 8.3 7.3 2.3
MSCI EAFE ($G) 4.3 25.6 25.6 8.3 8.4 2.4
MSCI EMERGING MARKETS ($G) 7.5 37.7 37.7 9.5 4.7 2.0
MSCI FRONTIER MARKETS ($G) 5.6 32.3 32.3 5.5 9.7 -0.7
MSCI ACWI EX-US GROWTH ($G) 5.8 32.5 32.5 9.7 8.4 2.8
MSCI ACWI EX-US VALUE ($G) 4.3 23.4 23.4 6.9 6.2 1.8
MSCI ACWI EX-US SMALL ($G) 6.6 32.1 32.1 12.5 10.5 5.2
MSCI EAFE MINIMUM VOLATILITY 3.6 22.2 22.2 9.3 9.9 5.2
FTSE RAFI DEVELOPED EX-US 4.7 25.7 25.7 8.7 8.9 2.8
MSCI EAFE LC (G) 3.7 15.8 15.8 9.0 11.9 3.8
MSCI EMERGING MARKETS LC (G) 5.7 31.0 31.0 10.9 8.4 4.5
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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

Data sources:  Wilshire Compass, Bloomberg Barclays, U.S. Treasury
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AS OF DECEMBER 31, 2017 YTM DURATION QTR YTD 1 YR 3 YR 5 YR 10 YR

BLOOMBERG BARCLAYS AGGREGATE 2.7 6.0 0.4 3.6 3.6 2.2 2.1 4.0
BLOOMBERG BARCLAYS TREASURY 2.2 6.2 0.1 2.3 2.3 1.4 1.3 3.3
BLOOMBERG BARCLAYS GOV'T-REL. 2.7 5.5 0.3 4.2 4.2 2.2 1.9 3.7
BLOOMBERG BARCLAYS SECURITIZED 2.9 4.4 0.2 2.5 2.5 1.9 2.0 3.8
BLOOMBERG BARCLAYS CORPORATE 3.3 7.6 1.2 6.4 6.4 3.9 3.5 5.7
BLOOMBERG BARCLAYS LT G/C 3.5 15.4 2.8 10.7 10.7 4.5 4.4 7.3
BLOOMBERG BARCLAYS LT TREASURY 2.7 17.6 2.4 8.5 8.5 2.8 3.5 6.6
BLOOMBERG BARCLAYS LT GOV't-REL. 4.0 12.6 2.1 11.9 11.9 4.5 4.1 7.0
BLOOMBERG BARCLAYS LT CORP. 4.0 14.3 3.3 12.1 12.1 5.9 5.3 7.8
BLOOMBERG BARCLAYS U.S. TIPS * 2.4 7.7 1.3 3.0 3.0 2.0 0.1 3.5
BLOOMBERG BARCLAYS HIGH YIELD 6.2 3.9 0.5 7.5 7.5 6.3 5.8 8.0
TREASURY BILLS 1.4 0.25 0.3 0.8 0.8 0.4 0.3 0.4
* Yield and Duration statistics are for a proxy index based on similar maturity, the Bloomberg Barclays U.S. Treasury 7-10 Year Index
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• Federal Reserve began their balance sheet normalization program during Q4; targeting $10B in
reductions per month with the goal of reaching $50B per month in Q4 2018

• Total reductions have equaled only $17B through mid-January 2018

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

FEDERAL RESERVE

Data sources:  Federal Reserve
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• Shape of the curve had been steep since the global financial crisis; has recently flattened

• Current spread between 10-year and 2-year Treasury is well below average (0.56% vs. 0.96%)

• Tight spread present in 10-year forward curve as well (0.39%)

• Continued strong economic growth will put upward pressure on the long end of the curve

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

U.S.  YIELD CURVE

Data source:  Federal Reserve
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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.  FIXED INCOME

Data sources:  Wilshire Compass, Bloomberg Barclays, Federal Reserve Bank of St. Louis

AS OF DECEMBER 31, 2017 QTR YTD 1 YR 3 YR 5 YR 10 YR

DEVELOPED MARKETS
BLMBRG BRCLYS GLBL AGGREGATE xUS 1.6 10.5 10.5 1.8 -0.2 2.4
BLMBRG BRCLYS GLBL AGGREGATE xUS * 1.1 2.5 2.5 2.9 3.7 4.2
BLMBRG BRCLYS GLOBAL INF LNKD xUS 3.9 12.8 12.8 2.6 2.4 3.3
BLMBRG BRCLYS GLOBAL INF LNKD xUS * 3.4 3.3 3.3 5.7 5.8 5.8
EMERGING MARKETS (HARD CURRENCY)
BLMBRG BRCLYS EM USD AGGREGATE 0.6 8.2 8.2 6.4 3.9 7.0
EMERGING MARKETS (FOREIGN CURRENCY)
BLMBRG BRCLYS EM LOCAL CURR. GOV'T 2.2 14.3 14.3 2.7 0.3 n.a.
BLMBRG BRCLYS EM LOCAL CURR. GOV'T * 0.0 3.6 3.6 2.3 1.8 n.a.
EURO vs. DOLLAR 1.6 13.8 13.8 -0.3 -1.9 -2.0
YEN vs. DOLLAR -0.1 3.5 3.5 2.1 -5.2 -0.1
POUND vs. DOLLAR 0.8 9.5 9.5 -4.6 -3.6 -3.8
* Returns are reported in terms of local market investors, w hich removes currency effects.
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• Yields on Portugal’s debt are down in the
midst of a strong economic recovery and
rating upgrades during the fourth quarter

• Yields on government bonds remain low
globally

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

EUROPEAN DEBT

Data sources:  Bloomberg Barclays, International Monetary Fund
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W i l s h i r e  C o n s u l t i n g

HIGH YIELD BOND MARKET

Data sources:  Wilshire Compass, Bloomberg Barclays

AS OF DECEMBER 31, 2017 QTR YTD 1 YR 3 YR 5 YR 10 YR

BLOOMBERG BARCLAYS HIGH YIELD 0.5 7.5 7.5 6.3 5.8 8.0
CREDIT SUISSE LEVERAGED LOAN 1.2 4.2 4.2 4.5 4.3 4.6
HIGH YIELD QUALITY DISTRIBUTION WEIGHT
Ba U.S. HIGH YIELD 44.1% 0.4 7.3 7.3 6.2 5.8 8.4
B U.S. HIGH YIELD 40.3% 0.4 6.5 6.5 5.5 5.1 6.5
Caa U.S. HIGH YIELD 14.4% 1.0 10.4 10.4 8.4 7.5 7.8
Ca to D U.S. HIGH YIELD 1.1% 0.8 13.8 13.8 -3.0 -10.1 -0.4
Non-Rated U.S. HIGH YIELD 0.2% -2.0 9.2 9.2 -2.5 0.9 1.3
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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:  Wilshire Compass, National Council of Real Estate Investment Fiduciaries

AS OF DECEMBER 31, 2017 QTR YTD 1 YR 3 YR 5 YR 10 YR

BLOOMBERG BARCLAYS U.S. TIPS 1.3 3.0 3.0 2.0 0.1 3.5
BLOOMBERG COMMODITY INDEX 4.7 1.7 1.7 -5.0 -8.5 -6.8
WILSHIRE GLOBAL RESI INDEX 3.2 10.0 10.0 5.8 8.0 5.4
NCREIF ODCE FUND INDEX 2.1 7.6 7.6 10.4 11.5 5.0
NCREIF TIMBERLAND INDEX 1.5 3.6 3.6 3.7 6.2 4.4
ALERIAN MLP INDEX (OIL & GAS) -1.0 -6.5 -6.5 -9.3 -0.1 6.0
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W i l s h i r e  C o n s u l t i n g

ACTUAL ALLOCATION VS POLICY ALLOCATION
KRS Pension Plan Composite
As of December 31, 2017

© 2018 Wilshire Associates Inc.

Fixed Income
2,399,577,709  19.38%

Domestic Equity
2,916,432,413  23.55%

Intl Equity
3,038,822,648  24.54%

Other
7,300,000  0.06%

Other Absolute Return
816,074,450  6.59%

Special Investments
1,198,554,412  9.68%

Other Real Return
1,047,571,071  8.46%

Real Estate
562,036,609  4.54%

Short Term
396,504,667  3.20%

Total Fund

Short Term
2.20%

Intl Equity
17.50%

Other Absolute Return
10.00%

Other Real Return
10.00%

Special Inv.
10.00%

Real Estate
5.00%

Domestic Equity
17.50%

Fixed Income
27.80%

Policy Index

$12,382,873,980
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W i l s h i r e  C o n s u l t i n g

ACTUAL ALLOCATION VS POLICY ALLOCATION
KERS Pension Plan Composite
As of December 31, 2017

© 2018 Wilshire Associates Inc.

Fixed Income
504,049,973  24.34%

Short Term
100,868,781  4.87%

Intl Equity
411,041,957  19.85%

Other Absolute Return
149,158,636  7.20%

Other Real Return
161,581,327  7.80%

Special Investments
251,195,600  12.13%

Other
1,879,904  0.09%

Real Estate
90,933,010  4.39%

Domestic Equity
399,920,846  19.31%

Total Fund

Short Term
3.00%

Intl Equity
17.50%

Other Absolute Return
10.00%

Other Real Return
10.00%

Special Inv.
10.00%

Real Estate
5.00%

Domestic Equity
17.50%

Fixed Income
27.00%

Policy Index

$2,070,630,034
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W i l s h i r e  C o n s u l t i n g

ACTUAL ALLOCATION VS POLICY ALLOCATION
KERS (H) Pension Plan Composite
As of December 31, 2017

© 2018 Wilshire Associates Inc.

Fixed Income
116,977,355  18.19%

Domestic Equity
156,282,995  24.30%

Intl Equity
163,269,232  25.39%

Other
1,540,723  0.24%

Other Absolute Return
39,003,935  6.06%

Special Investments
60,718,907  9.44%

Other Real Return
54,602,461  8.49%

Real Estate
29,127,886  4.53%

Short Term
21,647,415  3.37%

Total Fund

Short Term
2.00%

Intl Equity
17.50%

Other Absolute Return
10.00%

Other Real Return
10.00%

Special Inv.
10.00%

Real Estate
5.00%

Domestic Equity
17.50%

Fixed Income
28.00%

Policy Index

$643,170,908
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W i l s h i r e  C o n s u l t i n g

ACTUAL ALLOCATION VS POLICY ALLOCATION
CERS Pension Plan Composite
As of December 31, 2017

© 2018 Wilshire Associates Inc.

Fixed Income
1,291,523,810  18.29%

Domestic Equity
1,731,391,223  24.52%

Intl Equity
1,807,344,662  25.60%

Other
1,682,460  0.02%

Other Absolute Return
464,886,521  6.58%

Special Investments
646,293,075  9.15%

Other Real Return
604,011,533  8.55%

Real Estate
326,801,177  4.63%

Short Term
186,417,573  2.64%

Total Fund

Short Term
2.00%

Intl Equity
17.50%

Other Absolute Return
10.00%

Other Real Return
10.00%

Special Inv.
10.00%

Real Estate
5.00%

Domestic Equity
17.50%

Fixed Income
28.00%

Policy Index

$7,060,352,032
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W i l s h i r e  C o n s u l t i n g

ACTUAL ALLOCATION VS POLICY ALLOCATION
CERS (H) Pension Plan Composite
As of December 31, 2017

© 2018 Wilshire Associates Inc.

Fixed Income
428,227,117  18.22%

Domestic Equity
574,378,156  24.44%

Intl Equity
599,662,009  25.51%

Other
1,831,701  0.08%

Other Absolute Return
147,313,542  6.27%

Special Investments
219,028,220  9.32%

Other Real Return
205,371,735  8.74%

Real Estate
103,075,145  4.39%

Short Term
71,367,549  3.04%

Total Fund

Short Term
2.00%

Intl Equity
17.50%

Other Absolute Return
10.00%

Other Real Return
10.00%

Special Inv.
10.00%

Real Estate
5.00%

Domestic Equity
17.50%

Fixed Income
28.00%

Policy Index

$2,350,255,173
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W i l s h i r e  C o n s u l t i n g

ACTUAL ALLOCATION VS POLICY ALLOCATION
SPRS Pension Plan Composite
As of December 31, 2017

© 2018 Wilshire Associates Inc.

Fixed Income
58,799,454  22.75%

Short Term
16,203,351  6.27%

Intl Equity
57,504,798  22.25%

Other
365,213  0.14%

Other Absolute Return
15,711,818  6.08%

Special Investments
21,318,610  8.25%

Other Real Return
22,004,014  8.51%

Real Estate
12,099,392  4.68%

Domestic Equity
54,459,189  21.07%

Total Fund

Short Term
3.00%

Intl Equity
17.50%

Other Absolute Return
10.00%

Other Real Return
10.00%

Special Inv.
10.00%

Real Estate
5.00%

Domestic Equity
17.50%

Fixed Income
27.00%

Policy Index

$258,465,838
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
KRS Pension Plan Composite
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.
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5th  %tile
25th %tile
Median
75th %tile
95th %tile
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

3.52 (67)
3.43 (71)
2.76 (91)

4.47
4.05
3.73
3.36
1.93
154

7.67 (34)
7.36 (46)
6.02 (87)

8.50
7.90
7.26
6.73
3.97
154

11.33 (30)
10.97 (36)

12.33
11.47
10.47
9.58
5.89
154

16.16 (30)
15.81 (37)

18.33
16.30
15.17
13.93
8.56
154

12.37 (21)
11.82 (43)

13.49
12.28
11.67
10.70
7.05
149

8.36 (21)
8.00 (32)

8.95
8.27
7.73
6.75
4.44
145

8.65 (64)
8.61 (65)

10.70
9.94
9.08
8.02
4.88
144

5.75 (68)
5.90 (62)

7.13
6.44
6.11
5.62
4.56
119

*TUCS Total Ret of Master Trusts - Public Universe - Gross of Fees 25
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W i l s h i r e  C o n s u l t i n g

RISK / RETURN ANALYSIS
KRS Pension Plan
Five Years Ending December 31, 2017

© 2018 Wilshire Associates Inc.
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Ω 1

M
e

d
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n

R
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k

Median

Return

Historical Standard Deviation of Total Return

 

 

 

Description

 

Legend

Gross Fee Ret

Value Rank

Standard Deviation

Value Rank

KRS Pension Plan

KRS Allocation Index            

Median

Ω
1

     

8.65

8.61

9.08

64

65

 

4.63

4.90

4.84

61

48

 

*TUCS Total Returns of Master Trusts - Public Universe - Gross of Fees 26
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W i l s h i r e  C o n s u l t i n g

CUMULATIVE SKILL ANALYSIS
KRS Pension Plan Composite
Five Years Ending December 31, 2017

© 2018 Wilshire Associates Inc.

  
 

12/13 12/14 12/15 12/16 12/17
-3.00

-2.50

-2.00

-1.50

-1.00

-0.50

0.00

0.50

1.00

1.50

2.00

2.50

3.00

Quarterly NOF Value Added vs. KRS Allocation Index            80% Confidence Band

Excess Return:

Excess Risk:

-0.44

0.84

Information Ratio:

T-Stat:

-0.53

-1.17
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

KRS Pension Plan

     Net of Fee Return

     KRS Allocation Index            

         Value Added

     KRS IPS Benchmark               

KERS Pension Plan

     Net of Fee Return

     KERS Allocation Index           

         Value Added

     KERS IPS Benchmark              

     Assumed Rate 5.25%              

KERS (H) Pension Plan

     Net of Fee Return

     KERS (H) Allocation Index       

         Value Added

     KERS (H) IPS Benchmark          

     Assumed Rate 6.25%              

CERS Pension Plan

     Net of Fee Return

     CERS Allocation Index           

         Value Added

     CERS IPS Benchmark              

     Assumed Rate 6.25%              

3.38

3.43

-0.05

2.76

2.92

2.91

0.00

2.71

1.29

3.44

3.55

-0.11

2.77

1.53

3.47

3.56

-0.09

2.78

1.53

7.28

7.36

-0.08

6.02

7.11

6.78

0.33

6.30

2.59

7.96

7.99

-0.03

6.44

3.08

7.99

8.00

-0.01

6.45

3.08

10.74

10.97

-0.23

10.39

10.00

0.39

11.47

11.69

-0.21

11.50

11.70

-0.20

15.72

15.81

-0.08

14.66

14.14

0.53

16.58

16.69

-0.11

16.69

16.71

-0.02

7.66

8.00

-0.35

7.10

7.09

0.01

7.99

8.07

-0.08

8.00

8.07

-0.07

8.13

8.61

-0.48

7.87

8.04

-0.17

8.31

8.63

-0.31

8.32

8.63

-0.31

5.45

5.90

-0.45

5.32

5.62

-0.30

5.54

5.91

-0.37

5.55

5.91

-0.37

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

9.24

9.40

-0.15

9.20

9.31

-0.11

9.27

9.40

-0.13

9.27

9.40

-0.13

28
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

CERS (H) Pension Plan

     Net of Fee Return

     CERS (H) Allocation Index       

         Value Added

     CERS (H) IPS Benchmark          

     Assumed Rate 6.25%              

SPRS Pension Plan

     Net of Fee Return

     SPRS Allocation Index           

         Value Added

     SPRS IPS Benchmark              

     Assumed Rate 5.25%              

3.45

3.56

-0.10

2.78

1.53

3.06

3.15

-0.09

2.74

1.29

7.98

8.01

-0.03

6.46

3.08

7.17

7.26

-0.09

6.32

2.59

11.49

11.71

-0.22

10.38

10.71

-0.33

16.64

16.71

-0.08

15.05

15.26

-0.21

8.03

8.07

-0.05

6.95

7.62

-0.68

8.33

8.63

-0.30

7.70

8.35

-0.65

5.55

5.91

-0.36

5.24

5.77

-0.53

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

9.27

9.40

-0.13

9.18

9.36

-0.18

29
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

US Equity Composite

     Net of Fee Return

     Russell 3000                    

         Value Added

Non-US Equity Composite

     Net of Fee Return

     Policy Index                    

         Value Added

Fixed Income Composite

     Net of Fee Return

     Policy Index                    

         Value Added

     Bloomberg Global Aggregate      

Real Return Composite

     Net of Fee Return

     Real Return Index (P)           

         Value Added

Real Estate Composite

     Net of Fee Return

     NCREIF ODCE NOF 1 Quarter Lag   

         Value Added

Absolute Return Composite

     Net of Fee Return

     HFRI FOF Div (1 Month Lag)      

         Value Added

5.99

6.34

-0.34

5.53

5.23

0.31

0.44

0.44

0.01

1.08

0.77

0.54

0.23

2.30

1.64

0.66

1.31

1.67

-0.37

10.61

11.20

-0.58

12.62

11.91

0.71

1.52

1.94

-0.42

2.86

2.31

1.00

1.31

4.94

3.13

1.80

3.33

3.30

0.02

13.54

14.55

-1.01

19.69

18.69

1.00

3.20

3.82

-0.62

5.54

2.95

0.89

2.07

7.29

4.72

2.56

3.79

4.23

-0.45

19.20

21.13

-1.93

29.24

28.30

0.94

4.85

5.79

-0.94

7.39

8.01

3.47

4.54

10.49

6.69

3.80

5.37

7.11

-1.74

10.44

11.12

-0.68

9.09

8.44

0.65

4.54

5.45

-0.91

2.02

3.91

2.10

1.82

9.61

9.84

-0.23

2.25

2.12

0.12

14.82

15.58

-0.76

8.05

7.35

0.70

3.78

4.08

-0.30

0.79

2.06

2.31

-0.25

9.37

10.57

-1.20

4.66

3.91

0.75

8.34

8.71

-0.36

3.02

2.48

0.53

5.07

5.10

-0.04

3.09

7.73

4.08

3.65

 3/31/84

 3/31/84

 3/31/84

 6/30/00

 6/30/00

 6/30/00

 3/31/84

 3/31/84

 3/31/84

 6/30/11

 6/30/11

 6/30/11

 6/30/84

 3/31/10

 3/31/10

 3/31/10

11.43

11.46

-0.03

3.61

3.86

-0.25

7.62

7.46

0.16

4.05

2.76

1.29

6.01

4.14

3.01

1.14

30
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

Private Equity Composite

     Net of Fee Return

     KRS Short Term PE Index         

         Value Added

     Russell 3000 +3% Qtr Lag        

Cash Composite

     Net of Fee Return

     91-Day Treasury Bill            

         Value Added

Other Assets

     Net of Fee Return

3.15

3.15

-0.00

5.35

0.65

0.28

0.37

0.00

8.03

8.03

-0.00

9.54

0.94

0.55

0.40

0.00

14.05

14.05

-0.00

16.77

1.18

0.75

0.43

0.00

17.17

17.17

-0.00

25.02

1.36

0.85

0.50

0.00

11.25

11.25

-0.00

15.14

0.83

0.41

0.42

0.00

12.99

12.99

-0.00

18.48

0.66

0.27

0.39

0.32

8.18

8.18

-0.00

11.30

0.88

0.39

0.49

0.20

 6/30/02

 6/30/02

 6/30/02

 6/30/02

12/31/87

12/31/87

12/31/87

 3/31/99

11.13

11.13

-0.00

10.83

3.62

3.32

0.30

3.24

31
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W i l s h i r e  C o n s u l t i n g

CUSTOM BENCHMARK SPECIFICATION
KRS Pension Plan
December 31, 2017

© 2018 Wilshire Associates Inc.

 

   

 

Quarter Start

 

Quarter End  

 

Percent

 

Description

 

KRS Allocation Index            

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

KRS IPS Benchmark               

 

 

 

 

 

 

 

 

 

6/84

9/17

 

 

 

 

 

 

 

 

12/17

 

 

 

 

 

 

 

 

 

9/17

 

 

 

 

 

 

 

 

 

6/17

9/17

 

 

 

 

 

 

 

 

12/17

 

 

 

 

 

 

 

 

 

9/17

 

 

 

 

 

 

 

 

 

100.00

10.00

25.20

25.60

7.00

7.00

8.00

5.00

10.00

2.20

10.00

9.00

9.00

2.20

23.20

5.00

8.00

10.00

23.60

 

17.50

17.50

22.70

5.10

10.00

5.00

10.00

10.00

2.20

 

KRS Allocation Index

HFRI Diversified Index

MSCI ACWI Ex USA IMI Index ($G)

Russell 3000

Bloomberg Universal

Bloomberg High Yield

Real Return Index (P)

NCREIF ODCE NOF 1 Quarter Lag

KRS Short Term PE Benchmark

91-Day Treasury Bill

HFRI Diversified Index

Bloomberg High Yield

Bloomberg Universal

91-Day Treasury Bill

MSCI ACWI Ex USA IMI ($N)

NCREIF ODCE NOF 1 Quarter Lag

Real Return Index (P)

KRS Short Term PE Benchmark

Russell 3000

 

Russell 3000

MSCI ACWI Ex USA IMI Index ($G)

Bloomberg High Yield

Bloomberg Universal

Real Return Index (P)

NCREIF ODCE NOF 1 Quarter Lag

HFRI FOF Div (1 Month Lag)

KRS Short Term PE Benchmark

91-Day Treasury Bill

32
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W i l s h i r e  C o n s u l t i n g

CUSTOM BENCHMARK SPECIFICATION
KRS Pension Plan
December 31, 2017

© 2018 Wilshire Associates Inc.

 

   

 

Quarter Start

 

Quarter End  

 

Percent

 

Description

 

KRS IPS Benchmark (cont.)

 

 

 

 

 

 

 

 

 

 

12/17

 

 

 

 

 

 

 

 

 

 

12/17

 

 

 

 

 

 

 

 

 

 

2.20

10.00

10.00

5.00

10.00

5.10

22.70

17.50

17.50

 

 

91-Day Treasury Bill

KRS Short Term PE Benchmark

HFRI FOF Div (1 Month Lag)

NCREIF ODCE NOF 1 Quarter Lag

Real Return Index (P)

Bloomberg Universal

Bloomberg High Yield

MSCI ACWI Ex USA IMI ($N)

Russell 3000

 

33
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W i l s h i r e  C o n s u l t i n g

CUSTOM BENCHMARK SPECIFICATION
KERS Pension Plan
December 31, 2017

© 2018 Wilshire Associates Inc.

 

   

 

Quarter Start

 

Quarter End  

 

Percent

 

Description

 

KERS Allocation Index           

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

KERS IPS Benchmark              

 

 

 

 

 

 

 

 

6/84

9/17

 

 

 

 

 

 

 

 

 

12/17

 

 

 

 

 

 

 

 

 

9/17

 

 

 

 

 

 

 

 

6/17

9/17

 

 

 

 

 

 

 

 

 

12/17

 

 

 

 

 

 

 

 

 

9/17

 

 

 

 

 

 

 

 

100.00

10.00

5.00

10.00

3.00

10.00

5.00

5.00

10.00

22.00

20.00

10.00

20.00

10.00

8.00

5.00

18.00

3.00

12.00

14.00

 

17.50

17.50

17.00

10.00

10.00

5.00

10.00

10.00

 

KERS Allocation Index

HFRI Diversified Index

91-Day Treasury Bill

KERS Short Term PE Benchmark

NCREIF ODCE NOF 1 Quarter Lag

Real Return Index (P)

Bloomberg Global Aggregate

Bloomberg High Yield

Bloomberg Aggregate

Russell 3000

MSCI ACWI Ex USA IMI Index ($G)

HFRI Diversified Index

Russell 3000

KERS Short Term PE Benchmark

Real Return Index (P)

NCREIF ODCE NOF 1 Quarter Lag

MSCI ACWI Ex USA IMI ($N)

91-Day Treasury Bill

Bloomberg Universal

Bloomberg High Yield

 

Russell 3000

MSCI ACWI Ex USA IMI Index ($G)

Bloomberg High Yield

Bloomberg Universal

Real Return Index (P)

NCREIF ODCE NOF 1 Quarter Lag

HFRI FOF Div (1 Month Lag)

KERS Short Term PE Benchmark
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W i l s h i r e  C o n s u l t i n g

CUSTOM BENCHMARK SPECIFICATION
KERS Pension Plan
December 31, 2017

© 2018 Wilshire Associates Inc.

 

   

 

Quarter Start

 

Quarter End  

 

Percent

 

Description

 

KERS IPS Benchmark (cont.)

 

 

 

 

 

 

 

 

 

 

Assumed Rate 5.25%              

 

 

 

12/17

 

 

 

 

 

 

 

 

 

9/17

 

 

 

12/17

 

 

 

 

 

 

 

 

 

12/17

 

 

3.00

17.50

17.50

17.00

10.00

10.00

5.00

10.00

10.00

3.00

 

100.00

 

 

91-Day Treasury Bill

Russell 3000

MSCI ACWI Ex USA IMI ($N)

Bloomberg High Yield

Bloomberg Universal

Real Return Index (P)

NCREIF ODCE NOF 1 Quarter Lag

HFRI FOF Div (1 Month Lag)

KERS Short Term PE Benchmark

91-Day Treasury Bill

 

Assumed Rate 5.25%
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W i l s h i r e  C o n s u l t i n g

CUSTOM BENCHMARK SPECIFICATION
KERS (H) Pension Plan
December 31, 2017

© 2018 Wilshire Associates Inc.

 

   

 

Quarter Start

 

Quarter End  

 

Percent

 

Description

 

KERS (H) Allocation Index       

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

KERS (H) IPS Benchmark          

 

 

 

 

 

 

 

 

 

6/84

9/17

 

 

 

 

 

 

 

 

12/17

 

 

 

 

 

 

 

 

 

9/17

 

 

 

 

 

 

 

 

 

6/17

9/17

 

 

 

 

 

 

 

 

12/17

 

 

 

 

 

 

 

 

 

9/17

 

 

 

 

 

 

 

 

 

100.00

10.00

2.00

10.00

5.00

8.00

6.00

6.00

26.50

26.50

10.00

24.50

10.00

8.00

5.00

24.50

2.00

8.00

8.00

 

17.50

17.50

24.00

4.00

10.00

5.00

10.00

10.00

2.00

 

KERS (H) Allocation Index

HFRI Diversified Index

91-Day Treasury Bill

KERS (H) Short Term PE Benchmark

NCREIF ODCE NOF 1 Quarter Lag

Real Return Index (P)

Bloomberg High Yield

Bloomberg Universal

Russell 3000

MSCI ACWI Ex USA IMI Index ($G)

HFRI Diversified Index

Russell 3000

KERS (H) Short Term PE Benchmark

Real Return Index (P)

NCREIF ODCE NOF 1 Quarter Lag

MSCI ACWI Ex USA IMI ($N)

91-Day Treasury Bill

Bloomberg Universal

Bloomberg High Yield

 

Russell 3000

MSCI ACWI Ex USA IMI Index ($G)

Bloomberg High Yield

Bloomberg Universal

Real Return Index (P)

NCREIF ODCE NOF 1 Quarter Lag

HFRI FOF Div (1 Month Lag)

KERS (H) Short Term PE Benchmark

91-Day Treasury Bill
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W i l s h i r e  C o n s u l t i n g

CUSTOM BENCHMARK SPECIFICATION
KERS (H) Pension Plan
December 31, 2017

© 2018 Wilshire Associates Inc.

 

   

 

Quarter Start

 

Quarter End  

 

Percent

 

Description

 

KERS (H) IPS Benchmark (cont.)

 

 

 

 

 

 

 

 

 

Assumed Rate 6.25%              

 

 

12/17

 

 

 

 

 

 

 

 

 

9/17

 

 

12/17

 

 

 

 

 

 

 

 

 

12/17

 

 

17.50

17.50

24.00

4.00

10.00

5.00

10.00

10.00

2.00

 

100.00

 

 

Russell 3000

MSCI ACWI Ex USA IMI ($N)

Bloomberg High Yield

Bloomberg Universal

Real Return Index (P)

NCREIF ODCE NOF 1 Quarter Lag

HFRI FOF Div (1 Month Lag)

KERS (H) Short Term PE Benchmark

91-Day Treasury Bill

 

Assumed Rate 6.25%
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W i l s h i r e  C o n s u l t i n g

CUSTOM BENCHMARK SPECIFICATION
CERS Pension Plan
December 31, 2017

© 2018 Wilshire Associates Inc.

 

   

 

Quarter Start

 

Quarter End  

 

Percent

 

Description

 

CERS Allocation Index           

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

CERS IPS Benchmark              

 

 

 

 

 

 

 

 

 

6/84

9/17

 

 

 

 

 

 

 

 

12/17

 

 

 

 

 

 

 

 

 

9/17

 

 

 

 

 

 

 

 

 

6/17

9/17

 

 

 

 

 

 

 

 

12/17

 

 

 

 

 

 

 

 

 

9/17

 

 

 

 

 

 

 

 

 

100.00

10.00

2.00

10.00

5.00

8.00

6.00

6.00

26.50

26.50

10.00

24.50

10.00

8.00

5.00

24.50

2.00

8.00

8.00

 

17.50

17.50

24.00

4.00

10.00

5.00

10.00

10.00

2.00

 

CERS Allocation Index

HFRI Diversified Index

91-Day Treasury Bill

CERS Short Term PE Benchmark

NCREIF ODCE NOF 1 Quarter Lag

Real Return Index (P)

Bloomberg High Yield

Bloomberg Universal

Russell 3000

MSCI ACWI Ex USA IMI Index ($G)

HFRI Diversified Index

Russell 3000

CERS Short Term PE Benchmark

Real Return Index (P)

NCREIF ODCE NOF 1 Quarter Lag

MSCI ACWI Ex USA IMI ($N)

91-Day Treasury Bill

Bloomberg Universal

Bloomberg High Yield

 

Russell 3000

MSCI ACWI Ex USA IMI Index ($G)

Bloomberg High Yield

Bloomberg Universal

Real Return Index (P)

NCREIF ODCE NOF 1 Quarter Lag

HFRI FOF Div (1 Month Lag)

CERS Short Term PE Benchmark

91-Day Treasury Bill
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W i l s h i r e  C o n s u l t i n g

CUSTOM BENCHMARK SPECIFICATION
CERS Pension Plan
December 31, 2017

© 2018 Wilshire Associates Inc.

 

   

 

Quarter Start

 

Quarter End  

 

Percent

 

Description

 

CERS IPS Benchmark (cont.)

 

 

 

 

 

 

 

 

 

Assumed Rate 6.25%              

 

 

12/17

 

 

 

 

 

 

 

 

 

9/17

 

 

12/17

 

 

 

 

 

 

 

 

 

12/17

 

 

17.50

17.50

24.00

4.00

10.00

5.00

10.00

10.00

2.00

 

100.00

 

 

Russell 3000

MSCI ACWI Ex USA IMI ($N)

Bloomberg High Yield

Bloomberg Universal

Real Return Index (P)

NCREIF ODCE NOF 1 Quarter Lag

HFRI FOF Div (1 Month Lag)

CERS Short Term PE Benchmark

91-Day Treasury Bill

 

Assumed Rate 6.25%
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W i l s h i r e  C o n s u l t i n g

CUSTOM BENCHMARK SPECIFICATION
CERS (H) Pension Plan
December 31, 2017

© 2018 Wilshire Associates Inc.

 

   

 

Quarter Start

 

Quarter End  

 

Percent

 

Description

 

CERS (H) Allocation Index       

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

CERS (H) IPS Benchmark          

 

 

 

 

 

 

 

 

 

6/84

9/17

 

 

 

 

 

 

 

 

12/17

 

 

 

 

 

 

 

 

 

9/17

 

 

 

 

 

 

 

 

 

6/17

9/17

 

 

 

 

 

 

 

 

12/17

 

 

 

 

 

 

 

 

 

9/17

 

 

 

 

 

 

 

 

 

100.00

10.00

2.00

10.00

5.00

8.00

6.00

6.00

26.50

26.50

10.00

8.00

8.00

2.00

24.50

5.00

8.00

10.00

24.50

 

17.50

17.50

24.00

4.00

10.00

5.00

10.00

10.00

2.00

 

CERS (H) Allocation Index

HFRI Diversified Index

91-Day Treasury Bill

CERS (H) Short Term PE Benchmark

NCREIF ODCE NOF 1 Quarter Lag

Real Return Index (P)

Bloomberg High Yield

Bloomberg Universal

Russell 3000

MSCI ACWI Ex USA IMI Index ($G)

HFRI Diversified Index

Bloomberg High Yield

Bloomberg Universal

91-Day Treasury Bill

MSCI ACWI Ex USA IMI ($N)

NCREIF ODCE NOF 1 Quarter Lag

Real Return Index (P)

CERS (H) Short Term PE Benchmark

Russell 3000

 

Russell 3000

MSCI ACWI Ex USA IMI Index ($G)

Bloomberg High Yield

Bloomberg Universal

Real Return Index (P)

NCREIF ODCE NOF 1 Quarter Lag

HFRI FOF Div (1 Month Lag)

CERS (H) Short Term PE Benchmark

91-Day Treasury Bill
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W i l s h i r e  C o n s u l t i n g

CUSTOM BENCHMARK SPECIFICATION
CERS (H) Pension Plan
December 31, 2017

© 2018 Wilshire Associates Inc.

 

   

 

Quarter Start

 

Quarter End  

 

Percent

 

Description

 

CERS (H) IPS Benchmark (cont.)

 

 

 

 

 

 

 

 

 

Assumed Rate 6.25%              

 

 

12/17

 

 

 

 

 

 

 

 

 

9/17

 

 

12/17

 

 

 

 

 

 

 

 

 

12/17

 

 

2.00

10.00

10.00

5.00

10.00

4.00

24.00

17.50

17.50

 

100.00

 

 

91-Day Treasury Bill

CERS (H) Short Term PE Benchmark

HFRI FOF Div (1 Month Lag)

NCREIF ODCE NOF 1 Quarter Lag

Real Return Index (P)

Bloomberg Universal

Bloomberg High Yield

MSCI ACWI Ex USA IMI ($N)

Russell 3000

 

Assumed Rate 6.25%
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W i l s h i r e  C o n s u l t i n g

CUSTOM BENCHMARK SPECIFICATION
SPRS Pension Plan
December 31, 2017

© 2018 Wilshire Associates Inc.

 

   

 

Quarter Start

 

Quarter End  

 

Percent

 

Description

 

SPRS Allocation Index           

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

SPRS IPS Benchmark              

 

 

 

 

 

 

 

 

 

6/84

9/17

 

 

 

 

 

 

 

 

12/17

 

 

 

 

 

 

 

 

 

9/17

 

 

 

 

 

 

 

 

 

6/17

9/17

 

 

 

 

 

 

 

 

12/17

 

 

 

 

 

 

 

 

 

9/17

 

 

 

 

 

 

 

 

 

100.00

10.00

3.00

10.00

5.00

8.00

9.00

9.00

23.00

23.00

10.00

21.00

10.00

8.00

5.00

21.00

3.00

11.00

11.00

 

17.50

17.50

17.00

10.00

10.00

5.00

10.00

10.00

3.00

 

SPRS Allocation Index

HFRI Diversified Index

91-Day Treasury Bill

SPRS Short Term PE Benchmark

NCREIF ODCE NOF 1 Quarter Lag

Real Return Index (P)

Bloomberg High Yield

Bloomberg Universal

Russell 3000

MSCI ACWI Ex USA IMI Index ($G)

HFRI Diversified Index

Russell 3000

SPRS Short Term PE Benchmark

Real Return Index (P)

NCREIF ODCE NOF 1 Quarter Lag

MSCI ACWI Ex USA IMI ($N)

91-Day Treasury Bill

Bloomberg Universal

Bloomberg High Yield

 

Russell 3000

MSCI ACWI Ex USA IMI Index ($G)

Bloomberg High Yield

Bloomberg Universal

Real Return Index (P)

NCREIF ODCE NOF 1 Quarter Lag

HFRI FOF Div (1 Month Lag)

SPRS Short Term PE Benchmark

91-Day Treasury Bill

42

6.1

Investment Committee Meeting- May 1, 2018 - Wilshire Performance Reporting- David Lindburg

457

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



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

CUSTOM BENCHMARK SPECIFICATION
SPRS Pension Plan
December 31, 2017

© 2018 Wilshire Associates Inc.

 

   

 

Quarter Start

 

Quarter End  

 

Percent

 

Description

 

SPRS IPS Benchmark (cont.)

 

 

 

 

 

 

 

 

 

Assumed Rate 5.25%              

 

 

12/17

 

 

 

 

 

 

 

 

 

9/17

 

 

12/17

 

 

 

 

 

 

 

 

 

12/17

 

 

17.50

17.50

17.00

10.00

10.00

5.00

10.00

10.00

3.00

 

100.00

 

 

Russell 3000

MSCI ACWI Ex USA IMI ($N)

Bloomberg High Yield

Bloomberg Universal

Real Return Index (P)

NCREIF ODCE NOF 1 Quarter Lag

HFRI FOF Div (1 Month Lag)

SPRS Short Term PE Benchmark

91-Day Treasury Bill

 

Assumed Rate 5.25%
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US EQUITY US EQUITY
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W i l s h i r e  C o n s u l t i n g

MANAGER ALLOCATION
US Equity Composite
As of December 31, 2017

© 2018 Wilshire Associates Inc.

Internal US Mid Cap
$309,447,277  10.61%

Invesco
$198  0.00%

River Road FAV
$136,933,123  4.70%

Systematic
$292,362,321  10.02%

Scientific Beta
$326,418,188  11.19%

S&P 500 Index
$1,408,852,256  48.31%

Westfield Capital
$165,643,167  5.68%

Transition Account
$49,750  0.00%

River Road
$35,519,106  1.22%

NTGI Structured
$241,207,028  8.27%
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
US Equity Composite
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

2%

4%

6%

8%

10%

12%

14%

16%

18%

20%

22%

24%

26%

1

1

1

1

1

1

1

1

 Med
75th

95th

25th
 5th

  US Equity Composite           
1  Russell 3000     
 
5th  %tile
25th %tile
Median
75th %tile
95th %tile
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

6.00 (57)
6.34 (33)

 
7.20
6.55
6.09
5.41
2.80
128

10.65 (69)
11.20 (39)

 
12.49
11.43
11.09
10.47
6.60
125

13.62 (70)
14.55 (43)

 
16.51
14.85
14.45
13.21
8.35
122

19.32 (70)
21.13 (43)

 
24.39
21.77
20.89
18.64
13.55

117

16.73 (42)
16.86 (29)

 
18.50
16.96
16.65
15.51
11.84

115

10.55 (66)
11.12 (31)

 
12.22
11.25
10.82
10.09
6.96
107

14.96 (58)
15.58 (29)

 
16.56
15.65
15.21
14.40
11.73

103

8.43 (52)
8.71 (28)

 
10.06
8.73
8.48
7.92
6.07

83

*TUCS Total Ret of US Equity Investment Pools Universe - Gross of Fees 46
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W i l s h i r e  C o n s u l t i n g

CUMULATIVE SKILL ANALYSIS
US Equity Composite
Five Years Ending December 31, 2017

© 2018 Wilshire Associates Inc.

  
 

12/13 12/14 12/15 12/16 12/17
-3.50

-3.00

-2.50

-2.00

-1.50

-1.00

-0.50

0.00

0.50

1.00

1.50

2.00

2.50

3.00

3.50

Quarterly NOF Value Added vs. Russell 3000 80% Confidence Band

Excess Return:

Excess Risk:

-0.66

0.94

Information Ratio:

T-Stat:

-0.70

-1.56
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

S&P 500 Index

     Net of Fee Return

     Standard & Poor’s 500

         Value Added

Scientific Beta

     Net of Fee Return

     Standard & Poor’s 500

         Value Added

River Road

     Net of Fee Return

     Russell 3000 Value

         Value Added

River Road FAV

     Net of Fee Return

     Russell 3000 Value

         Value Added

Westfield Capital

     Net of Fee Return

     Russell 3000 Growth

         Value Added

Systematic

     Net of Fee Return

     Russell Mid Cap Value

         Value Added

6.60

6.64

-0.05

5.90

6.64

-0.74

4.11

5.08

-0.97

1.16

5.08

-3.91

5.10

7.61

-2.50

8.13

5.50

2.62

11.37

11.42

-0.05

9.12

11.42

-2.30

6.45

8.51

-2.06

4.73

8.51

-3.78

10.98

13.98

-3.00

14.42

7.76

6.66

14.72

14.86

-0.15

12.74

14.86

-2.13

6.67

9.91

-3.24

8.64

9.91

-1.27

17.00

19.29

-2.28

14.14

9.24

4.90

21.79

21.83

-0.04

18.98

21.83

-2.85

9.99

13.19

-3.20

11.52

13.19

-1.67

29.14

29.59

-0.45

15.68

13.34

2.33

11.31

11.41

-0.10

8.57

8.71

-0.14

8.82

13.51

-4.69

9.60

9.00

0.60

15.70

15.79

-0.09

13.25

13.95

-0.70

14.99

17.16

-2.17

13.31

14.68

-1.36

8.80

8.49

0.31

 6/30/01

 6/30/01

 6/30/01

 6/30/16

 6/30/16

 6/30/16

 6/30/11

 6/30/11

 6/30/11

 6/30/16

 6/30/16

 6/30/16

 6/30/11

 6/30/11

 6/30/11

 6/30/12

 6/30/12

 6/30/12

7.38

6.97

0.41

16.24

19.95

-3.70

11.66

12.37

-0.71

20.41

16.72

3.69

12.84

14.63

-1.79

13.79

15.23

-1.44
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

Internal US Mid Cap

     Net of Fee Return

     S&P 400 Mid Cap

         Value Added

NTGI Structured

     Net of Fee Return

     Russell 2000

         Value Added

Transition Account

     Net of Fee Return

US Equity Composite

     Net of Fee Return

     Russell 3000

         Value Added

6.39

6.25

0.14

3.33

3.34

-0.01

5.99

6.34

-0.34

9.84

9.68

0.16

9.24

9.20

0.05

10.61

11.20

-0.58

12.00

11.84

0.16

11.97

11.89

0.08

13.54

14.55

-1.01

16.39

16.24

0.14

14.97

14.65

0.32

19.20

21.13

-1.93

11.07

11.14

-0.07

10.46

9.96

0.51

10.44

11.12

-0.68

14.87

14.12

0.75

14.82

15.58

-0.76

10.01

8.71

1.30

8.34

8.71

-0.36

 9/30/14

 9/30/14

 9/30/14

 9/30/99

 9/30/99

 9/30/99

 6/30/11

 3/31/84

 3/31/84

 3/31/84

12.27

12.35

-0.08

10.41

8.70

1.72

11.43

11.46

-0.03

49
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
S&P 500 Index
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark

12/13 12/14 12/15 12/16 12/17

-0.30

-0.20

-0.10

-0.00

0.10

0.20

0.30

0.40

Quarterly NOF Value Added vs. Standard & Poor’s 500 80% Confidence Band

Excess Return:

Excess Risk:

-0.08

0.09

Information Ratio:

T-Stat:

-0.89

-1.99

Value-Added Analysis vs Benchmark

6/13 12/13 6/14 12/14 6/15 12/15 6/16 12/16 6/17 12/17

-0.6%

-0.5%

-0.4%

-0.3%

-0.2%

-0.1%

-0.0%

0.1%

0.2%

-0.02���������������

0.00����������������

-0.01���������������-0.02���������������
-0.04���������������

-0.06���������������

-0.01���������������

0.04����������������

-0.03���������������

0.00����������������

0.05����������������

-0.04���������������

-0.1����������������
-0.06���������������

-0.02���������������
-0.05���������������

0.10����������������

-0.08���������������

-0.01���������������
-0.05���������������

Cumulative Value Added

Quarterly NOF Value Added vs. Standard & Poor’s 500

Performance Comparison vs Peer Universe*

2%

4%

6%

8%

10%

12%

14%

16%

18%

20%

22%

24%

26%

28%

30%

⊕ 1

⊕ 1

⊕ 1

⊕ 1

⊕ 1

⊕ 1

⊕ 1

⊕ 1
 Med
75th

95th

25th
 5th

⊕   S&P 500 Index                 
1  Standard & Poo 

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

6.60 (59)
6.64 (57)

6.93
183

11.37 (54)
11.42 (53)

11.56
182

14.72 (53)
14.86 (52)

15.05
182

21.79 (53)
21.83 (51)

22.09
181

16.64 (37)
16.79 (29)

15.95
180

11.31 (34)
11.41 (31)

10.67
176

15.70 (42)
15.79 (42)

15.44
169

8.80 (48)
8.49 (57)

8.72
142

*Compass Total Returns of Active Large Core Equity Portfolios Universe - Gross of Fees 50
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
Scientific Beta
December 31, 2017

© 2018 Wilshire Associates Inc.

Value-Added Analysis vs Benchmark

12/16 6/17 12/17

-5.5%

-5.0%

-4.5%

-4.0%

-3.5%

-3.0%

-2.5%

-2.0%

-1.5%

-1.0%

-0.5%

0.0%

0.5%

-1.34���������������
-1.07���������������

-0.53���������������

0.23����������������

-1.44���������������

-0.74���������������

Cumulative Value Added

Quarterly NOF Value Added vs. Standard & Poor’s 500

Performance Comparison vs Peer Universe*

2%

4%

6%

8%

10%

12%

14%

16%

18%

20%

22%

24%

26%

28%

30%

1

1

1

1

1

1

1

1
 Med
75th

95th

25th
 5th

  Scientific Bet 
1  Standard & Poo 

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

5.90 (72)
6.64 (57)

6.93
183

9.12 (79)
11.42 (53)

11.56
182

12.74 (78)
14.86 (52)

15.05
182

18.98 (80)
21.83 (51)

22.09
181

16.79 (29)

15.95
180

11.41 (31)

10.67
176

15.79 (42)

15.44
169

8.49 (57)

8.72
142

*Compass Total Returns of Active Large Core Equity Portfolios Universe - Gross of Fees 51
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
River Road
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark

12/13 12/14 12/15 12/16 12/17

-14.00

-12.00

-10.00

-8.00

-6.00

-4.00

-2.00

0.00

2.00

4.00

6.00

8.00

10.00

12.00

14.00

Quarterly NOF Value Added vs. Russell 3000 Value 80% Confidence Band

Excess Return:

Excess Risk:

-0.62

3.98

Information Ratio:

T-Stat:

-0.15

-0.35

Value-Added Analysis vs Benchmark

6/13 12/13 6/14 12/14 6/15 12/15 6/16 12/16 6/17 12/17

-5.0%

-4.0%

-3.0%

-2.0%

-1.0%

0.0%

1.0%

2.0%

3.0%

4.0%

5.0%

6.0%

7.0%

1.59����������������

-0.14���������������

0.03����������������

-1.55���������������

-2.35���������������

-0.45���������������

0.52����������������

-0.38���������������

1.31����������������

-2.78���������������

2.48����������������

-0.89���������������

6.15����������������

-3.03���������������

-0.36���������������-0.45���������������

0.13����������������

-1.08���������������-1.02���������������-0.97���������������

Cumulative Value Added

Quarterly NOF Value Added vs. Russell 3000 Value

Performance Comparison vs Peer Universe*
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1
1

1

1

1

1

 Med
75th

95th

25th
 5th

  River Road          
1  Russell 3000 V 

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

4.28 (87)
5.08 (78)

6.20
245

6.83 (90)
8.51 (79)

10.63
239

7.39 (94)
9.91 (85)

12.84
239

10.86 (94)
13.19 (90)

17.15
239

16.04 (53)
15.77 (58)

16.33
239

9.21 (56)
8.71 (68)

9.55
239

13.92 (70)
13.95 (69)

14.61
234

8.19
204

*Compass Total Returns of Active Large Value Equity Portfolios Universe - Gross of Fees 52
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
River Road FAV
December 31, 2017

© 2018 Wilshire Associates Inc.

Value-Added Analysis vs Benchmark
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Cumulative Value Added

Quarterly NOF Value Added vs. Russell 3000 Value

Performance Comparison vs Peer Universe*
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  River Road FAV                
1  Russell 3000 V 

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

0.92 (99)
5.08 (78)

6.20
245

4.63 (98)
8.51 (79)

10.63
239

8.73 (92)
9.91 (85)

12.84
239

11.80 (94)
13.19 (90)

17.15
239

16.33
239

9.55
239

14.61
234

8.19
204

*Compass Total Returns of Active Large Value Equity Portfolios Universe - Gross of Fees 53
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
Westfield Capital
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark
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Quarterly NOF Value Added vs. Russell 3000 Growth 80% Confidence Band

Excess Return:

Excess Risk:

-1.85

3.49

Information Ratio:

T-Stat:

-0.53

-1.19

Value-Added Analysis vs Benchmark
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Cumulative Value Added

Quarterly NOF Value Added vs. Russell 3000 Growth

Performance Comparison vs Peer Universe*
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 Med
75th
95th

25th
 5th

∞  Westfield Capi 
1  Russell 3000 G 

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

5.25 (86)
7.61 (29)

7.05
190

11.29 (69)
13.98 (29)

12.72
185

17.49 (62)
19.29 (39)

18.47
184

29.84 (40)
29.59 (41)

28.49
184

14.92 (67)
17.97 (16)

16.00
184

9.42 (94)
13.51 (25)

12.12
184

15.64 (67)
17.16 (32)

16.65
177

9.59
166

*Compass Total Returns of Active Large Growth Equity Portfolios Universe - Gross of Fees 54
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
Systematic
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark
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Quarterly NOF Value Added vs. Russell Mid Cap Value 80% Confidence Band

Excess Return:

Excess Risk:

-1.19

5.07

Information Ratio:

T-Stat:

-0.23

-0.52

Value-Added Analysis vs Benchmark
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Cumulative Value Added

Quarterly NOF Value Added vs. Russell Mid Cap Value

Performance Comparison vs Peer Universe*

2%

4%

6%

8%

10%

12%

14%

16%

18%

20%

22%

24%

⊗

1

⊗

1

⊗

1

⊗

1

⊗
1

⊗
1

⊗ 1

 Med
75th

95th

25th
 5th

⊗   Systematic          
1  Russell Mid Ca 

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

8.22 (  2)
5.50 (46)

5.35
88

14.63 (  2)
7.76 (67)

8.99
88

14.46 (12)
9.24 (68)

10.27
88

16.10 (38)
13.34 (68)

14.60
88

18.30 (35)
16.62 (59)

17.30
88

10.01 (44)
9.00 (68)

9.88
88

13.75 (70)
14.68 (58)

14.91
86

9.80
76

*Compass Total Returns of Active Midcap Value Equity Portfolios Universe - Gross of Fees 55
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
Internal US Mid Cap
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark
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Quarterly NOF Value Added vs. S&P 400 Mid Cap 80% Confidence Band

Excess Return:

Excess Risk:
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Value-Added Analysis vs Benchmark
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Cumulative Value Added

Quarterly NOF Value Added vs. S&P 400 Mid Cap

Performance Comparison vs Peer Universe*
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1  S&P 400 Mid Ca 

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

6.39 (20)
6.25 (23)

5.61
449

9.84 (31)
9.68 (34)

9.28
446

12.00 (30)
11.84 (31)

10.60
440

16.39 (36)
16.24 (36)

15.51
431

18.47 (  9)
18.47 (  9)
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11.14 (  8)

8.58
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Three Year Risk/Return Analysis vs Peer Universe*
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Description Legend

Net Fee Ret

Value Rank

Standard Deviation

Value Rank

Internal US Mid Cap

S&P 400 Mid Cap

Median

1

11.07

11.14

8.58

10

8

8.32

8.28

8.33

51

52

*Lipper Total Returns of Mid Cap Core Mutual Funds Universe - Net of Fees 56
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
NTGI Structured
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark
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Excess Risk:

0.66

1.16

Information Ratio:

T-Stat:

0.56

1.26

Value-Added Analysis vs Benchmark
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Quarterly NOF Value Added vs. Russell 2000

Performance Comparison vs Peer Universe*
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1  Russell 2000   

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

3.36 (60)
3.34 (61)

3.84
135

9.31 (49)
9.20 (52)

9.30
134

12.08 (44)
11.89 (46)

11.62
134

15.16 (45)
14.65 (52)

14.77
134

18.14 (44)
17.93 (47)

17.68
134

10.61 (55)
9.96 (68)

10.84
132

15.00 (57)
14.12 (76)

15.50
130

10.09 (50)
8.71 (76)

10.17
106

*Compass Total Returns of Active Small Cap Core Equity Portfolios Universe - Gross of Fees 57
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W i l s h i r e  C o n s u l t i n g

CUSTOM BENCHMARK SPECIFICATION
US Equity Composite
December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter Start Quarter End  Percent Description

Russell 3000 6/84

9/14

6/14

12/17

100.00

100.00

Blended US Equity Index

Russell 3000

58
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W i l s h i r e  C o n s u l t i n g

MANAGER ALLOCATION
Non-US Equity Composite
As of December 31, 2017

© 2018 Wilshire Associates Inc.

American Century
$371,182,804  12.21%

Boston Company
$759,171  0.02%

Lazard Asset Mgmt
$518,137,842  17.05%

Pyramis Intl
$2,186,153  0.07%

NTGI Int’l Small Cap
$159,153,883  5.24%

BlackRock ACWI Ex US
$1,234,337,408  40.62%

LSV Asset Mgmt
$477,974,856  15.73%

Non-US Equity Transition
$2,596,702  0.09%

Franklin Templeton
$272,493,829  8.97%

60
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Non-US Equity Composite
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.
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  Non-US Equity Composite       
1  Policy Index     

5th  %tile
25th %tile
Median
75th %tile
95th %tile
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

5.58 (23)
5.23 (35)

7.87
5.49
5.03
4.10
3.29
115

12.75 (20)
11.91 (39)

14.53
12.49
11.56
10.26
8.28
114

19.95 (28)
18.69 (48)

23.97
20.10
18.65
16.94
14.63

112

29.53 (38)
28.30 (53)

36.13
31.05
28.64
25.84
21.21

111

16.18 (38)
16.02 (41)

20.35
17.37
15.66
13.87
10.53

109

9.35 (51)
8.44 (69)

12.03
10.64
9.35
8.33
6.36
100

8.30 (46)
7.35 (73)

14.39
8.98
8.26
7.30
4.85

95

2.96 (41)
2.48 (65)

6.12
3.71
2.75
2.31
1.22

74

*TUCS Total Ret of Non-US Equity Investment Pools Universe - Gross of Fees 61
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W i l s h i r e  C o n s u l t i n g

CUMULATIVE SKILL ANALYSIS
Non-US Equity Composite
Five Years Ending December 31, 2017

© 2018 Wilshire Associates Inc.
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Quarterly NOF Value Added vs. Policy Index 80% Confidence Band

Excess Return:

Excess Risk:

0.65

1.25

Information Ratio:

T-Stat:

0.52

1.17

62

6.1

Investment Committee Meeting- May 1, 2018 - Wilshire Performance Reporting- David Lindburg

477

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



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

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

BlackRock ACWI Ex US

     Net of Fee Return

     MSCI ACWI X US (N)

         Value Added

American Century

     Net of Fee Return

     Policy Index

         Value Added

Franklin Templeton

     Net of Fee Return

     Policy Index

         Value Added

Lazard Asset Mgmt

     Net of Fee Return

     Policy Index

         Value Added

LSV Asset Mgmt

     Net of Fee Return

     Policy Index

         Value Added

NTGI Int’l Small Cap

     Net of Fee Return

     MSCI ACWI X US Small Cap (N)    

         Value Added

5.04

5.00

0.03

5.33

5.23

0.11

5.86

5.23

0.63

6.62

5.23

1.39

5.46

5.23

0.24

6.35

6.56

-0.22

11.55

11.47

0.07

16.73

11.80

4.93

16.77

11.80

4.97

12.59

11.80

0.78

10.12

11.80

-1.68

13.72

13.91

-0.20

18.11

17.92

0.19

26.31

18.50

7.80

23.68

18.50

5.18

20.69

18.50

2.19

15.95

18.50

-2.56

20.49

21.02

-0.52

27.60

27.19

0.41

34.70

27.96

6.74

38.38

27.96

10.42

28.31

27.96

0.35

25.60

27.96

-2.36

31.30

31.64

-0.34

8.15

7.83

0.32

8.53

8.38

0.14

12.29

8.38

3.91

8.57

8.38

0.18

8.14

8.38

-0.24

12.04

11.96

0.08

7.05

6.80

0.24

10.32

10.03

0.29

 6/30/09

 6/30/09

 6/30/09

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/14

12/31/08

12/31/08

12/31/08

8.29

8.06

0.22

5.36

4.36

1.00

8.06

4.36

3.71

5.23

4.36

0.87

4.46

4.36

0.10

13.40

13.70

-0.31

63
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

Non-US Equity Transition

     Net of Fee Return

Non-US Equity Composite

     Net of Fee Return

     Policy Index

         Value Added

5.53

5.23

0.31

12.62

11.91

0.71

19.69

18.69

1.00

29.24

28.30

0.94

9.09

8.44

0.65

8.05

7.35

0.70

3.02

2.48

0.53

 6/30/14

 6/30/00

 6/30/00

 6/30/00

3.61

3.86

-0.25

64
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
BlackRock ACWI Ex US
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark

12/13 12/14 12/15 12/16 12/17
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Quarterly NOF Value Added vs. MSCI ACWI X US (N) 80% Confidence Band

Excess Return:

Excess Risk:

0.23

0.15

Information Ratio:

T-Stat:

1.54

3.45

Value-Added Analysis vs Benchmark

6/13 12/13 6/14 12/14 6/15 12/15 6/16 12/16 6/17 12/17

-0.3%

-0.2%

-0.1%
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0.3%

0.4%

0.5%

0.6%

0.7%

0.8%

0.9%

1.0%

1.1%

1.2%

1.3%

0.01����������������

0.18����������������

-0.13���������������

0.15����������������

0.03����������������0.02����������������

-0.04���������������

0.01����������������
0.06����������������

0.11����������������
0.07����������������

0.01����������������
0.09����������������

0.16����������������

0.04����������������0.02����������������

0.17����������������
0.10����������������

0.04����������������0.03����������������

Cumulative Value Added

Quarterly NOF Value Added vs. MSCI ACWI X US (N)

Performance Comparison vs Peer Universe*

-5%

0%

5%

10%

15%

20%

25%

30%

35%

40%

45%

50%

1

1

1

1

1

1 1 Med
75th
95th

25th
 5th

  BlackRock ACWI 
1  MSCI ACWI X US 

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

5.04 (48)
5.00 (48)

4.91
2496

11.55 (50)
11.47 (51)

11.59
2455

18.11 (53)
17.92 (54)

18.49
2401

27.60 (57)
27.19 (59)

29.09
2354

15.65 (47)
15.29 (50)

15.36
2165

8.15 (54)
7.83 (60)

8.40
1888

7.05 (49)
6.80 (54)

7.00
1512

2.12
885

Five Year Risk/Return Analysis vs Peer Universe*

2.0 4.0 6.0 8.0 10.0 12.0 14.0 16.0 18.0 20.0 22.0

-2.0

0.0

2.0

4.0

6.0

8.0

10.0

12.0

14.0

16.0

1

M
e

d
ia

n

R
is

k

Median

Return

Description Legend

Net Fee Ret

Value Rank

Standard Deviation

Value Rank

BlackRock ACWI Ex US

MSCI ACWI X US (N)

Median

1

7.05

6.80

7.00

49

54

10.52

10.54

11.79

73

73

*Lipper Total Returns of International Equity Mutual Funds Universe - Net of Fees 65
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
American Century
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark

3/15 6/15 9/15 12/15 3/16 6/16 9/16 12/16 3/17 6/17 9/17 12/17
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Quarterly NOF Value Added vs. Policy Index 80% Confidence Band

Excess Return:

Excess Risk:

0.13

5.24

Information Ratio:

T-Stat:

0.03

0.04

Value-Added Analysis vs Benchmark
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5.0%

6.0%

7.0%
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1.96����������������

0.88����������������
0.45����������������

-1.49���������������

2.23����������������

3.23����������������

-2.67���������������-2.63���������������

0.55����������������

-4.22���������������

-1.34���������������

2.21����������������

4.57����������������

0.11����������������

Cumulative Value Added

Quarterly NOF Value Added vs. Policy Index

Performance Comparison vs Peer Universe*
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1

1

1

1
 Med
75th
95th

25th
 5th

  American Centu 
1  Policy Index   

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

5.43 (48)
5.23 (52)

5.36
1672

16.97 (12)
11.80 (47)

11.61
1659

26.64 (10)
18.50 (45)

17.84
1655

35.25 (21)
27.96 (47)

27.44
1650

14.04 (67)
15.92 (48)

15.83
1624

8.96 (64)
8.38 (72)

9.79
1554

10.24
1369

4.99
896

*Compass Total Returns of International Equity Portfolios Universe - Gross of Fees 66
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
Franklin Templeton
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark
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Quarterly NOF Value Added vs. Policy Index 80% Confidence Band

Excess Return:

Excess Risk:

3.61

4.07

Information Ratio:

T-Stat:

0.89

1.53

Value-Added Analysis vs Benchmark
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-2.0%
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2.0%

4.0%

6.0%

8.0%

10.0%

12.0%

14.0%

16.0%

-1.69���������������

3.30����������������

0.50����������������0.99����������������
2.04����������������

2.76����������������

0.77����������������

-1.76���������������

0.64����������������

-3.08���������������

3.90����������������

-0.07���������������

4.06����������������

0.63����������������

Cumulative Value Added

Quarterly NOF Value Added vs. Policy Index

Performance Comparison vs Peer Universe*
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10%

15%
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45%

50%

1

1

1

1

1

1
 Med
75th
95th

25th
 5th

  Franklin Templ 
1  Policy Index   

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

5.96 (38)
5.23 (52)

5.36
1672

17.00 (12)
11.80 (47)

11.61
1659

24.35 (16)
18.50 (45)

17.84
1655

38.92 (13)
27.96 (47)

27.44
1650

18.90 (28)
15.92 (48)

15.83
1624

12.75 (19)
8.38 (72)

9.79
1554

10.24
1369

4.99
896

*Compass Total Returns of International Equity Portfolios Universe - Gross of Fees 67
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
Lazard Asset Mgmt
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark
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Quarterly NOF Value Added vs. Policy Index 80% Confidence Band

Excess Return:

Excess Risk:

0.17
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Information Ratio:

T-Stat:

0.06

0.10

Value-Added Analysis vs Benchmark
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0.29����������������

-0.03���������������
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-1.67���������������

1.21����������������
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1.39����������������

Cumulative Value Added

Quarterly NOF Value Added vs. Policy Index

Performance Comparison vs Peer Universe*
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 Med
75th
95th

25th
 5th

  Lazard Asset M 
1  Policy Index   

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

6.68 (26)
5.23 (52)

5.36
1672

12.73 (37)
11.80 (47)

11.61
1659

20.93 (30)
18.50 (45)

17.84
1655

28.63 (43)
27.96 (47)

27.44
1650

13.76 (70)
15.92 (48)

15.83
1624

8.83 (65)
8.38 (72)

9.79
1554

10.24
1369

4.99
896

*Compass Total Returns of International Equity Portfolios Universe - Gross of Fees 68
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
LSV Asset Mgmt
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark
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Excess Return:

Excess Risk:

-0.22

3.48

Information Ratio:

T-Stat:

-0.06

-0.11

Value-Added Analysis vs Benchmark
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Cumulative Value Added

Quarterly NOF Value Added vs. Policy Index

Performance Comparison vs Peer Universe*
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⊕ 1
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 5th

⊕   LSV Asset Mgmt                
1  Policy Index   

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

5.62 (45)
5.23 (52)

5.36
1672

10.47 (63)
11.80 (47)

11.61
1659

16.60 (61)
18.50 (45)

17.84
1655

26.37 (55)
27.96 (47)

27.44
1650

16.64 (42)
15.92 (48)

15.83
1624

8.76 (66)
8.38 (72)

9.79
1554

10.24
1369

4.99
896

*Compass Total Returns of International Equity Portfolios Universe - Gross of Fees 69
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
NTGI Int’l Small Cap
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark
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Excess Return:

Excess Risk:
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Value-Added Analysis vs Benchmark
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Cumulative Value Added

Quarterly NOF Value Added vs. MSCI ACWI X US Small Cap (N)    

Performance Comparison vs Peer Universe*
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1  MSCI ACWI X US 

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

6.35 (11)
6.56 (  8)

5.37
90

13.72 (25)
13.91 (20)

12.51
89

20.49 (62)
21.02 (52)

21.17
89

31.30 (57)
31.64 (55)

32.15
88

16.93 (31)
16.96 (31)

16.14
78
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10.66
66
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Five Year Risk/Return Analysis vs Peer Universe*
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Standard Deviation

Value Rank

NTGI Int’l Small Cap

MSCI ACWI X US Small Cap (N)    

Median

⊗
1

10.32

10.03

9.63

39

42

11.41

11.57

11.83

82

67

*Lipper Total Returns of Intl Equity Small/Mid Core Mutual Funds Universe - Net of Fees 70
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W i l s h i r e  C o n s u l t i n g

CUSTOM BENCHMARK SPECIFICATION
Non-US Equity Composite
December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter Start Quarter End  Percent Description

Policy Index 9/00

9/17

12/17

6/17

9/17

12/17

100.00

100.00

100.00

Blended Non-US Benchmark

MSCI ACWI Ex USA IMI Index ($G)

MSCI ACWI Ex USA IMI ($N)

71
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W i l s h i r e  C o n s u l t i n g

MANAGER ALLOCATION
Fixed Income Composite
As of December 31, 2017

© 2018 Wilshire Associates Inc.

Manulife Asset Mgmt
$414,356,615  17.27%

Columbia
$256,430,295  10.69%

Loomis
$53,114  0.00%

Waterfall
$160,318,521  6.68%

BNY IG Credit
$199,588,413  8.32%

PIMCO
$341,043  0.01%

NISA
$296,867,075  12.37%

BlackRock IG Credit
$501,398,925  20.90%

Shenkman Capital
$179,471,594  7.48%

Marathon Bluegrass
$308,426,140  12.85%

Cerberus Capital Mgmt
$82,325,973  3.43%

73
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Fixed Income Composite
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.
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  Fixed Income Composite        
1  Policy Index     

5th  %tile
25th %tile
Median
75th %tile
95th %tile
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

0.47 (58)
0.44 (63)

3.41
1.09
0.53
0.25
0.01
137

1.66 (52)
1.94 (45)

5.45
2.71
1.72
1.16
0.43
127

3.48 (47)
3.82 (43)

10.53
5.02
3.31
2.56
1.11
124

5.36 (43)
5.79 (38)

11.96
7.10
4.54
3.57
2.03
115

7.33 (20)
8.06 (15)

11.23
7.03
4.65
3.44
1.51
111

5.14 (15)
5.45 (10)

6.46
4.19
2.94
2.33
1.11
106

4.31 (17)
4.08 (19)

5.49
3.77
2.73
2.22
1.26

94

5.32 (33)
5.10 (41)

8.54
5.53
4.91
4.08
3.02

61

*TUCS Total Ret of Fixed Income Investment Pools Universe - Gross of Fees 74
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W i l s h i r e  C o n s u l t i n g

CUMULATIVE SKILL ANALYSIS
Fixed Income Composite
Five Years Ending December 31, 2017

© 2018 Wilshire Associates Inc.
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

NISA

     Net of Fee Return

     Bloomberg Aggregate

         Value Added

Manulife Asset Mgmt

     Net of Fee Return

     Policy Index

         Value Added

BlackRock IG Credit

     Net of Fee Return

     Bloomberg Int Credit

         Value Added

BNY IG Credit

     Net of Fee Return

Columbia

     Net of Fee Return

     Bloomberg High Yield

         Value Added

Marathon Bluegrass

     Net of Fee Return

     Bloomberg High Yield

         Value Added

0.47

0.39

0.08

0.24

0.41

-0.17

0.11

0.11

0.00

0.20

0.47

-0.27

0.80

0.47

0.33

1.42

1.24

0.18

1.26

1.42

-0.16

1.12

1.10

0.02

2.32

2.45

-0.13

-0.06

2.45

-2.51

2.97

2.70

0.27

2.90

2.96

-0.06

2.29

2.50

-0.20

4.83

4.68

0.15

0.42

4.68

-4.26

3.81

3.54

0.27

4.39

4.09

0.30

7.10

7.50

-0.40

1.06

7.50

-6.44

2.58

2.24

0.34

3.13

1.51

1.62

6.05

6.35

-0.30

2.33

2.10

0.23

2.98

0.55

2.43

5.79

5.78

0.02

 3/31/09

 3/31/09

 3/31/09

12/31/11

12/31/11

12/31/11

 3/31/17

 3/31/17

 3/31/17

12/31/11

12/31/11

12/31/11

12/31/15

12/31/15

12/31/15

4.15

3.97

0.18

4.40

1.26

3.15

2.29

2.50

-0.20

7.43

7.39

0.04

8.45

12.21

-3.76
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

Waterfall

     Net of Fee Return

     Policy Index

         Value Added

Cerberus Capital Mgmt

     Net of Fee Return

     S&P LSTA Leverage Loan          

         Value Added

Shenkman Capital

     Net of Fee Return

     S&P LSTA Leverage Loan          

         Value Added

Fixed Income Composite

     Net of Fee Return

     Policy Index

         Value Added

     Bloomberg Global Aggregate      

1.72

0.67

1.05

1.06

1.12

-0.06

0.71

1.12

-0.41

0.44

0.44

0.01

1.08

5.67

2.19

3.48

2.33

2.17

0.16

1.16

2.17

-1.01

1.52

1.94

-0.42

2.86

9.72

3.85

5.86

4.92

2.95

1.97

2.22

2.95

-0.72

3.20

3.82

-0.62

5.54

14.47

6.03

8.44

7.44

4.12

3.32

3.06

4.12

-1.07

4.85

5.79

-0.94

7.39

9.06

4.67

4.39

8.45

4.44

4.01

3.72

4.44

-0.71

4.54

5.45

-0.91

2.02

10.14

4.24

5.89

3.69

4.54

-0.85

3.78

4.08

-0.30

0.79

5.07

5.10

-0.04

3.09

 3/31/10

 3/31/10

 3/31/10

 9/30/14

 9/30/14

 9/30/14

 9/30/10

 9/30/10

 9/30/10

 3/31/84

 3/31/84

 3/31/84

11.94

5.29

6.66

8.16

3.93

4.23

4.73

5.76

-1.04

7.62

7.46

0.16
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
NISA
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark
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Excess Return:

Excess Risk:
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Value-Added Analysis vs Benchmark
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0.08����������������
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Cumulative Value Added

Quarterly NOF Value Added vs. Bloomberg Aggregate

Performance Comparison vs Peer Universe*
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1 ∞
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1

 Med
75th
95th

25th

 5th

∞  NISA      
1  Bloomberg Aggr 

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

0.50 (37)
0.39 (48)

0.37
459

1.50 (34)
1.24 (48)

1.19
455

3.09 (33)
2.70 (48)

2.62
452

3.97 (37)
3.54 (49)

3.51
451

3.66 (34)
3.09 (53)

3.19
447

2.75 (33)
2.24 (58)

2.40
438

2.50 (37)
2.10 (55)

2.25
420

4.29
368

*Compass Total Returns of Active Core Fixed Income Portfolios Universe - Gross of Fees 78
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
Manulife Asset Mgmt
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark
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Excess Return:

Excess Risk:
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T-Stat:
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Value-Added Analysis vs Benchmark
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Quarterly NOF Value Added vs. Policy Index

Performance Comparison vs Peer Universe*
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⊕
1

⊕
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1

⊕

1
 Med
75th
95th

25th
 5th

⊕   Manulife Asset 
1  Policy Index   

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

0.30 (89)
0.41 (85)

1.00
175

1.39 (86)
1.42 (86)

2.84
175

3.18 (86)
2.96 (86)

5.60
174

4.73 (86)
4.09 (88)

8.00
174

4.72 (75)
4.00 (87)

6.67
173

3.42 (48)
1.51 (92)

3.27
168

3.29 (38)
0.55 (87)

2.57
140

4.22
77

*Compass Total Returns of Active Global Unhedged Intl Fixed Portfolios Universe - Gross of Fees 79
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
BlackRock IG Credit
December 31, 2017

© 2018 Wilshire Associates Inc.

Value-Added Analysis vs Benchmark
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Quarterly NOF Value Added vs. Bloomberg Int Credit

Performance Comparison vs Peer Universe*
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1  Bloomberg Int  

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

0.13 (61)
0.11 (65)

0.30
475

1.14 (55)
1.10 (57)

1.26
471

2.31 (55)
2.50 (52)

2.59
470

3.76
470

3.20
465

2.63
454

2.48
433

4.19
364

*Compass Total Returns of Active Intermediate Fixed Income Portfolios Universe - Gross of Fees 80
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
Columbia
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark
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Performance Comparison vs Peer Universe*
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  Columbia         
1  Bloomberg High 

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

0.29 (89)
0.47 (78)

0.89
247

2.44 (57)
2.45 (56)

2.57
247

5.11 (29)
4.68 (45)

4.48
245

7.49 (40)
7.50 (40)

6.90
245

9.73 (52)
12.21 (16)

9.99
242

6.43 (26)
6.35 (29)

5.77
236

6.20 (21)
5.78 (38)

5.44
213

7.35
138

*Compass Total Returns of Active High Yield Fixed Income Portfolios Universe - Gross of Fees 81
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
Marathon Bluegrass
December 31, 2017

© 2018 Wilshire Associates Inc.

Value-Added Analysis vs Benchmark
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Performance Comparison vs Peer Universe*
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Median
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0.89
247

0.20 (100)
2.45 (56)

2.57
247
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4.68 (45)

4.48
245
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7.50 (40)

6.90
245
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12.21 (16)

9.99
242

5.77
236

5.44
213

7.35
138

*Compass Total Returns of Active High Yield Fixed Income Portfolios Universe - Gross of Fees 82
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
Waterfall
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark
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Value-Added Analysis vs Benchmark
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*TUCS Total Returns of Fixed Income Portfolios - High Yield Universe - Gross of Fees 83
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
Cerberus Capital Mgmt
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
Shenkman Capital
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark

12/13 12/14 12/15 12/16 12/17

-3.50

-3.00

-2.50

-2.00

-1.50

-1.00

-0.50

0.00

0.50

1.00

1.50

2.00

2.50

3.00

3.50

Quarterly NOF Value Added vs. S&P LSTA Leverage Loan          80% Confidence Band

Excess Return:

Excess Risk:

-0.81

0.68

Information Ratio:

T-Stat:

-1.20

-2.67

Value-Added Analysis vs Benchmark

6/13 12/13 6/14 12/14 6/15 12/15 6/16 12/16 6/17 12/17

-4.5%

-4.0%

-3.5%

-3.0%

-2.5%

-2.0%

-1.5%

-1.0%

-0.5%

0.0%

0.5%

1.0%

-0.76���������������

0.18����������������

-0.31���������������

0.16����������������

-0.23���������������
-0.38���������������

-0.14���������������

-0.57���������������

0.55����������������

0.22����������������

-0.22���������������
-0.44���������������

-0.27���������������
-0.53���������������

0.06����������������

-0.38���������������-0.33���������������

0.29����������������

-0.59���������������
-0.41���������������

Cumulative Value Added

Quarterly NOF Value Added vs. S&P LSTA Leverage Loan          
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W i l s h i r e  C o n s u l t i n g

CUSTOM BENCHMARK SPECIFICATION
Fixed Income Composite
December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter Start Quarter End  Percent Description

Policy Index

Bloomberg Global Aggregate      

6/84

9/17

6/84

6/17

12/17

12/17

100.00

50.00

50.00

100.00

Blended Fixed Benchmark

Bloomberg Universal

Bloomberg High Yield

Bloomberg Global Aggregate
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REAL RETURN REAL RETURN
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W i l s h i r e  C o n s u l t i n g

MANAGER ALLOCATION
Real Return Composite
As of December 31, 2017

© 2018 Wilshire Associates Inc.

Internal TIPS
$225,840,830  21.56%

Nuveen Real Asset
$221,706,756  21.16%

Amerra AGRI Fund II
$24,799,571  2.37%

Amerra AGRI Holdings
$47,795,473  4.56%

Magnetar MTP EOF II
$23,568,416  2.25%

Oberland Capital
$3,524,003  0.34%

TPF II
$687,813  0.07%

Taurus Mine Finance
$15,252,597  1.46%

Magnetar MTP
$32,220,528  3.08%

BTG Pactual
$18,141,643  1.73%

Tortoise Capital
$75,506,633  7.21%

PIMCO All Asset
$358,526,807  34.22%
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

Internal TIPS

     Net of Fee Return

     Bloomberg 1-10 Yrs TIPS         

         Value Added

PIMCO All Asset

     Net of Fee Return

     Bloomberg 1-10 Yrs TIPS         

         Value Added

Tortoise Capital

     Net of Fee Return

     Alerian MLP

         Value Added

Nuveen Real Asset

     Net of Fee Return

     Policy Index

         Value Added

Amerra AGRI Fund II

     Net of Fee Return

Amerra AGRI Holdings

     Net of Fee Return

BTG Pactual

     Net of Fee Return

0.33

0.53

-0.20

1.00

0.53

0.47

-0.66

-0.95

0.29

1.37

1.08

0.30

-2.02

-1.23

2.94

1.05

1.24

-0.19

4.28

1.24

3.04

-2.59

-3.97

1.38

3.92

3.07

0.86

-1.67

-2.73

0.38

0.66

0.83

-0.17

6.22

0.83

5.39

-7.97

-10.07

2.10

7.18

6.97

0.21

-0.60

-4.48

4.60

1.69

1.90

-0.21

14.21

1.90

12.31

-3.30

-6.52

3.22

12.42

12.63

-0.22

-0.18

-2.07

5.60

2.14

1.78

0.36

5.90

1.78

4.12

-6.43

-9.33

2.89

6.05

-9.92

0.10

-0.22

0.33

3.26

0.09

3.17

5.29

-0.06

5.36

5.33

3.52

3.34

0.18

 6/30/02

 6/30/02

 6/30/02

12/31/11

12/31/11

12/31/11

 9/30/09

 9/30/09

 9/30/09

 3/31/15

 3/31/15

 3/31/15

12/31/12

 9/30/15

12/31/14

4.84

4.72

0.12

5.87

0.90

4.97

12.25

7.98

4.27

6.18

6.20

-0.01

5.33

-0.76

-9.92
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

Magnetar MTP EOF II

     Net of Fee Return

Taurus Mine Finance

     Net of Fee Return

TPF II

     Net of Fee Return

Real Return Composite

     Net of Fee Return

     Real Return Index (P)

         Value Added

5.03

-1.53

0.77

0.54

0.23

0.86

0.24

2.31

1.00

1.31

4.68

2.55

2.95

0.89

2.07

5.45

8.88

8.01

3.47

4.54

3.91

2.10

1.82

2.06

2.31

-0.25

 9/30/15

 3/31/15

 9/30/08

 6/30/11

 6/30/11

 6/30/11

0.66

14.04

4.05

2.76

1.29
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W i l s h i r e  C o n s u l t i n g

CUSTOM BENCHMARK SPECIFICATION
Real Return Composite
December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter Start Quarter End  Percent Description

Real Return Index (P) 9/11 12/17 100.00 Real Return Index (P)
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REAL ESTATE REAL ESTATE

92

6.1

Investment Committee Meeting- May 1, 2018 - Wilshire Performance Reporting- David Lindburg

507

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



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

MANAGER ALLOCATION
Real Estate Composite
As of December 31, 2017

© 2018 Wilshire Associates Inc.

Divcowest IV
$5,745,747  1.02%

Greenfield Acq VI
$9,479,904  1.69%

Lubert Adler VII
$34,912,779  6.21%

Mesa West Core Lend
$58,438,895  10.40%

Stockbridge Sm/Mkts
$83,327,257  14.83%

Walton St RE VI
$14,744,878  2.62%

Lubert Adler VII B
$9,308,571  1.66%

Mesa West IV
$11,134,100  1.98%

Patron Capital
$9,432,760  1.68%

Fundamental Partners III
$29,256,562  5.21%

Walton St RE VII
$24,096,675  4.29%

Rubenstein PF II
$15,817,528  2.81%

Prologis Targeted US
$69,195,304  12.31%

Harrison Street
$78,229,637  13.92%

H/2 Credit Partner
$84,524,878  15.04%

Greenfield Acq VII
$24,391,134  4.34%
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

Divcowest IV

     Net of Fee Return

Greenfield Acq VI

     Net of Fee Return

Greenfield Acq VII

     Net of Fee Return

H/2 Credit Partner

     Net of Fee Return

Harrison Street

     Net of Fee Return

Lubert Adler VII

     Net of Fee Return

Mesa West Core Lend

     Net of Fee Return

Prologis Targeted US

     Net of Fee Return

Rubenstein PF II

     Net of Fee Return

Stockbridge Sm/Mkts

     Net of Fee Return

0.20

1.26

0.81

0.14

2.81

4.31

1.63

6.23

5.44

1.67

-0.62

5.64

8.46

2.74

5.25

6.07

3.33

9.85

8.34

3.82

9.36

5.58

9.06

4.82

7.83

7.38

5.23

14.27

12.33

5.62

16.06

10.73

14.91

7.89

10.29

9.19

7.25

20.61

13.59

8.35

27.39

9.90

14.32

6.39

10.00

4.28

7.67

16.20

8.57

10.05

11.50

6.05

9.96

 3/31/14

12/31/12

 6/30/14

 6/30/11

 6/30/12

 6/30/14

 6/30/13

 9/30/14

 6/30/13

 6/30/14

22.83

11.50

11.45

6.48

9.11

-3.94

6.81

14.87

13.74

9.97
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

Walton St RE VI

     Net of Fee Return

Walton St RE VII

     Net of Fee Return

Fundamental Partners III

     Net of Fee Return

Lubert Adler VII B

     Net of Fee Return

Mesa West IV

     Net of Fee Return

Patron Capital

     Net of Fee Return

Real Estate Composite

     Net of Fee Return

     NCREIF ODCE NOF 1 Quarter Lag   

         Value Added

2.57

2.12

1.91

-4.11

1.27

-0.90

2.30

1.64

0.66

4.62

6.14

1.87

-4.11

3.10

7.02

4.94

3.13

1.80

6.11

8.65

0.47

12.10

7.29

4.72

2.56

7.02

11.58

15.79

10.49

6.69

3.80

5.17

13.54

9.61

9.84

-0.23

9.31

9.37

10.57

-1.20

7.73

4.08

3.65

 6/30/09

 6/30/13

 6/30/17

 6/30/17

 3/31/17

 9/30/16

 6/30/84

-19.92

13.68

1.87

-4.11

0.47

-15.55

6.01
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W i l s h i r e  C o n s u l t i n g

CUSTOM BENCHMARK SPECIFICATION
Real Estate Composite
December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter Start Quarter End  Percent Description

NCREIF ODCE NOF 1 Quarter Lag   9/84 12/17 100.00 NCREIF ODCE NOF 1 Quarter Lag
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W i l s h i r e  C o n s u l t i n g

MANAGER ALLOCATION
Absolute Return Composite
As of December 31, 2017

© 2018 Wilshire Associates Inc.

Anchorage Capital
$27,552,859  3.38%

BAAM
$132,320  0.02%

Davidson Kempner LP
$48,318,219  5.92%

DSAM Fund LP
$598,854  0.07%

Governors Lane Onshore
$21,996,168  2.70%

HBK II
$45,875,823  5.62%

Karya Fund LLC
$17,474,847  2.14%

Liquidalts H20 Force
$16,061,760  1.97%

Myriad Opportunities
$48,562,615  5.95%

Pershing Square
$1,578,909  0.19%

PRISMA Capital
$372,091,635  45.60%

Scopia
$347,842  0.04%

SRS Partners US
$7,826,313  0.96%

Tide Point Partners
$17,257,468  2.11%

Tricadia Select
$4,807,784  0.59%

Tourbillon Global Equity
$15,763,468  1.93%

Systematica Blue Matrix
$12,447,296  1.53%

Senator LP
$16,012,396  1.96%

Prudential Fund I
$15,980,571  1.96%

Pine River
$1,399,249  0.17%

PAAMCO
$870,903  0.11%

Luxor Capital
$14,881,266  1.82%

Libremax Capital
$199,383  0.02%

Knighthead
$7,004,707  0.86%

Gotham Neutral Strategies
$13,128,577  1.61%

Glenview Institution
$376,514  0.05%

Credit Suisse
$29,987,191  3.67%

Coatue Qualified Partners
$20,817,230  2.55%

Blackstone Strat Opp
$7,777,288  0.95%

BlackRock GAO
$28,944,994  3.55%
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

Anchorage Capital

     Net of Fee Return

BAAM

     Net of Fee Return

Blackstone Strat Opp

     Net of Fee Return

Coatue Qualified Partners

     Net of Fee Return

Credit Suisse

     Net of Fee Return

Davidson Kempner LP

     Net of Fee Return

DSAM Fund LP

     Net of Fee Return

Glenview Institution

     Net of Fee Return

Gotham Neutral Strategies

     Net of Fee Return

Governors Lane Onshore

     Net of Fee Return

3.15

1.31

0.63

1.54

0.79

-0.10

-1.70

4.75

7.08

3.54

2.25

-0.58

-0.29

4.00

15.12

4.31

-4.62

2.44

7.50

25.75

6.44

 9/30/16

 9/30/11

 9/30/17

 6/30/15

 6/30/17

 3/31/16

 6/30/16

12/31/15

 3/31/17

 3/31/17

7.26

1.31

14.01

3.54

7.84

-4.62

2.44
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

HBK II

     Net of Fee Return

Karya Fund LLC

     Net of Fee Return

Knighthead

     Net of Fee Return

Libremax Capital

     Net of Fee Return

Liquidalts H20 Force

     Net of Fee Return

Luxor Capital

     Net of Fee Return

Myriad Opportunities

     Net of Fee Return

PAAMCO

     Net of Fee Return

Pershing Square

     Net of Fee Return

Pine River

     Net of Fee Return

2.09

9.45

1.06

-1.80

5.38

3.52

1.37

-0.51

2.54

12.10

2.45

0.50

10.17

8.65

0.84

3.65

12.18

3.22

3.53

13.27

13.73

0.11

5.27

5.76

2.67

25.36

14.61

-0.36

3.02

1.00

1.74

0.12

12/31/13

 3/31/17

12/31/13

 9/30/14

 9/30/16

 3/31/14

 6/30/16

 9/30/11

 9/30/17

 6/30/14

3.24

12.18

2.13

7.69

-0.21

12.27

1.37

0.58
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

PRISMA Capital

     Net of Fee Return

Prudential Fund I

     Net of Fee Return

Scopia

     Net of Fee Return

SRS Partners US

     Net of Fee Return

Senator LP

     Net of Fee Return

Systematica Blue Matrix

     Net of Fee Return

Tide Point Partners

     Net of Fee Return

Tourbillon Global Equity

     Net of Fee Return

Tricadia Select

     Net of Fee Return

1.20

-0.03

3.00

2.62

0.76

7.67

-9.11

-4.00

2.95

0.99

6.39

6.47

10.14

-10.20

3.14

4.26

9.93

5.28

1.15

-11.73

4.20

13.62

-12.54

1.93 3.73  9/30/11

 3/31/17

12/31/14

 9/30/17

 9/30/16

 3/31/17

 3/31/17

12/31/15

 9/30/17

3.74

4.26

3.00

10.65

5.28

1.15

-11.16

-4.00
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

Absolute Return Composite

     Net of Fee Return

     HFRI FOF Div (1 Month Lag)      

         Value Added

1.31

1.67

-0.37

3.33

3.30

0.02

3.79

4.23

-0.45

5.37

7.11

-1.74

2.25

2.12

0.12

4.66

3.91

0.75

 3/31/10

 3/31/10

 3/31/10

4.14

3.01

1.14

102

6.1

Investment Committee Meeting- May 1, 2018 - Wilshire Performance Reporting- David Lindburg

517

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



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

CUSTOM BENCHMARK SPECIFICATION
Absolute Return Composite
December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter Start Quarter End  Percent Description

HFRI FOF Div (1 Month Lag)      6/10 12/17 100.00 HFRI FOF Div (1 Month Lag)
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WILSHIRE ASSOCIATES
W i l s h i r e  C o n s u l t i n g

K e n t u c k y  R e t i r e m e n t  S y s t e m s  P e n s i o n  
Monthly Performance Summary 

March 31, 2018 
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W i l s h i r e  C o n s u l t i n g

ACTUAL ALLOCATION VS POLICY ALLOCATION
KRS Pension Plan Composite
As of March 31, 2018

© 2018 Wilshire Associates Inc.

1

Fixed Income
2,808,554,912  22.82%

Domestic Equity
2,480,003,011  20.15%

Intl Equity
3,035,065,839  24.66%

Other
7,300,000  0.06%

Other Absolute Return
777,101,458  6.31%

Special Investments
1,213,536,884  9.86%

Other Real Return
986,707,056  8.02%

Real Estate
571,495,231  4.64%

Short Term
427,246,435  3.47%

Total Fund

Short Term
2.20%

Intl Equity
17.50%

Other Absolute Return
10.00%

Other Real Return
10.00%

Special Inv.
10.00%

Real Estate
5.00%

Domestic Equity
17.50%

Fixed Income
27.80%

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

MONTHLY SUMMARY
Investment Performance and Market Values
For Periods Ending March 31, 2018

© 2018 Wilshire Associates Inc.

2

 

Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$

KRS Pension Plan

     KRS Allocation Index            

     Value Added

     KRS IPS Benchmark               

KERS Pension Plan

     KERS Allocation Index           

     Value Added

     KERS IPS Benchmark              

     Assumed Rate 5.25%              

KERS (H) Pension Plan

     KERS (H) Allocation Index       

     Value Added

     KERS (H) IPS Benchmark          

     Assumed Rate 6.25%              

CERS Pension Plan

     CERS Allocation Index           

     Value Added

     CERS IPS Benchmark              

     Assumed Rate 6.25%              

-0.17

-0.57

0.40

-0.50

-0.20

-0.61

0.41

-0.63

0.43

-0.18

-0.58

0.40

-0.48

0.51

-0.17

-0.56

0.39

-0.47

0.51

0.41

-0.20

0.61

-0.02

0.30

-0.41

0.71

-0.23

1.29

0.39

-0.17

0.56

0.01

1.53

0.42

-0.16

0.57

0.03

1.53

0.41

-0.20

0.61

-0.02

0.30

-0.41

0.71

-0.23

1.29

0.39

-0.17

0.56

0.01

1.53

0.42

-0.16

0.57

0.03

1.53

7.72

7.14

0.58

6.00

7.43

6.34

1.09

6.06

3.91

8.38

7.80

0.58

6.45

4.65

8.44

7.83

0.61

6.48

4.65

11.19

10.74

0.45

10.72

9.55

1.17

11.91

11.49

0.41

11.97

11.52

0.44

7.03

7.04

-0.02

6.52

6.14

0.38

7.34

7.16

0.17

7.35

7.18

0.17

7.38

7.78

-0.40

7.10

7.17

-0.08

7.56

7.81

-0.25

7.57

7.82

-0.24

9.19

9.32

-0.13

9.14

9.23

-0.08

9.21

9.32

-0.11

9.21

9.32

-0.11

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

12,307,010,827

2,032,755,138

644,450,570

7,029,417,664
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W i l s h i r e  C o n s u l t i n g

MONTHLY SUMMARY
Investment Performance and Market Values
For Periods Ending March 31, 2018

© 2018 Wilshire Associates Inc.

3

 

Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$

CERS (H) Pension Plan

     CERS (H) Allocation Index       

     Value Added

     CERS (H) IPS Benchmark          

     Assumed Rate 6.25%              

SPRS Pension Plan

     SPRS Allocation Index           

     Value Added

     SPRS IPS Benchmark              

     Assumed Rate 5.25%              

-0.15

-0.54

0.39

-0.45

0.51

-0.23

-0.59

0.36

-0.55

0.43

0.42

-0.14

0.56

0.05

1.53

0.23

-0.32

0.55

-0.14

1.29

0.42

-0.14

0.56

0.05

1.53

0.23

-0.32

0.55

-0.14

1.29

8.43

7.86

0.57

6.51

4.65

7.42

6.92

0.50

6.17

3.91

11.95

11.55

0.40

10.64

10.36

0.28

7.37

7.18

0.19

6.27

6.68

-0.40

7.58

7.82

-0.24

6.92

7.50

-0.58

9.21

9.32

-0.11

9.12

9.28

-0.16

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

2,342,844,181

257,542,513
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W i l s h i r e  C o n s u l t i n g

MONTHLY SUMMARY
Investment Performance and Market Values
For Periods Ending March 31, 2018

© 2018 Wilshire Associates Inc.

4

 

Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

KERS Pension Plan

     KERS Allocation Index           

     Value Added

     KERS IPS Benchmark              

     Assumed Rate 5.25%              

US Equity Composite

     Russell 3000                    

     Value Added

Non-US Equity Composite

     Policy Index                    

     Value Added

Fixed Income Composite

     Policy Index                    

     Value Added

Real Return Composite

     Real Return Index (P)           

     Value Added

Real Estate Composite

     NCREIF ODCE NOF 1 Quarter Lag   

     Value Added

-0.20

-0.61

0.41

-0.63

0.43

-1.25

-2.01

0.75

-1.38

-1.67

0.30

0.06

0.44

-0.38

0.15

0.11

0.05

2.11

0.00

2.11

0.30

-0.41

0.71

-0.23

1.29

-0.70

-0.64

-0.05

0.19

-1.06

1.25

-0.05

-0.60

0.55

-0.55

-1.84

1.28

2.14

1.85

0.29

0.30

-0.41

0.71

-0.23

1.29

-0.70

-0.64

-0.05

0.19

-1.06

1.25

-0.05

-0.60

0.55

-0.55

-1.84

1.28

2.14

1.85

0.29

7.43

6.34

1.09

6.06

3.91

11.24

10.48

0.76

12.18

10.72

1.46

1.32

1.34

-0.02

1.87

-0.85

2.73

9.48

5.04

4.44

10.72

9.55

1.17

14.16

13.81

0.35

19.21

17.42

1.79

3.05

3.21

-0.16

2.41

-0.97

3.37

11.99

6.66

5.33

6.52

6.14

0.38

10.46

10.22

0.24

7.34

6.79

0.54

4.00

4.65

-0.65

2.99

1.25

1.74

9.54

9.42

0.12

7.10

7.17

-0.08

9.14

9.23

-0.08

13.39

13.13

0.26

7.62

7.45

0.17

4.18

4.68

-0.50

2.90

1.48

1.42

8.53

10.54

-2.01

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

2,032,755,138

329,550,672

410,533,524

560,895,124

149,443,999

92,829,215

16.21

20.20

27.59

7.35

4.57
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W i l s h i r e  C o n s u l t i n g

MONTHLY SUMMARY
Investment Performance and Market Values
For Periods Ending March 31, 2018

© 2018 Wilshire Associates Inc.

5

 

Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

Absolute Return Composite

     HFRI FOF Div (1 Month Lag)      

     Value Added

Private Equity Composite

     KERS Short Term PE Index        

     Value Added

     Russell 3000 +3% Qtr Lag        

Cash Composite

     91-Day Treasury Bill            

     Value Added

Other Assets

-0.01

-0.86

0.84

1.36

1.36

0.00

1.25

0.16

0.13

0.03

0.00

1.61

2.44

-0.82

1.41

1.41

0.00

7.12

0.52

0.35

0.17

0.00

1.61

2.44

-0.82

1.41

1.41

0.00

7.12

0.52

0.35

0.17

0.00

4.60

5.82

-1.22

13.19

13.19

0.00

17.34

1.39

0.90

0.49

5.06

6.77

-1.71

19.53

19.53

0.00

25.09

1.61

1.10

0.50

2.01

2.18

-0.16

11.05

11.05

0.00

15.44

0.96

0.53

0.43

3.55

3.38

0.17

12.47

12.47

0.00

18.13

0.72

0.35

0.37

0.00

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 8/31/17

142,035,316

240,777,432

104,809,952

1,879,904

6.99

11.84

5.16

0.09
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W i l s h i r e  C o n s u l t i n g

MONTHLY SUMMARY
Investment Performance and Market Values
For Periods Ending March 31, 2018

© 2018 Wilshire Associates Inc.

6

 

Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

KERS (H) Pension Plan

     KERS (H) Allocation Index       

     Value Added

     KERS (H) IPS Benchmark          

     Assumed Rate 6.25%              

US Equity Composite

     Russell 3000                    

     Value Added

Non-US Equity Composite

     Policy Index                    

     Value Added

Fixed Income Composite

     Policy Index                    

     Value Added

Real Return Composite

     Real Return Index (P)           

     Value Added

Real Estate Composite

     NCREIF ODCE NOF 1 Quarter Lag   

     Value Added

-0.18

-0.58

0.40

-0.48

0.51

-1.25

-2.01

0.75

-1.38

-1.67

0.30

0.03

-0.05

0.08

-0.01

0.11

-0.12

2.28

0.00

2.28

0.39

-0.17

0.56

0.01

1.53

-0.70

-0.64

-0.05

0.19

-1.06

1.25

-0.41

-1.13

0.72

-0.42

-1.84

1.42

2.30

1.85

0.45

0.39

-0.17

0.56

0.01

1.53

-0.70

-0.64

-0.05

0.19

-1.06

1.25

-0.41

-1.13

0.72

-0.42

-1.84

1.42

2.30

1.85

0.45

8.38

7.80

0.58

6.45

4.65

11.23

10.48

0.75

12.18

10.72

1.46

0.86

0.79

0.07

1.72

-0.85

2.57

10.20

5.04

5.16

11.91

11.49

0.41

14.15

13.81

0.34

19.22

17.42

1.79

2.51

2.65

-0.14

2.41

-0.97

3.37

12.71

6.66

6.05

7.34

7.16

0.17

9.72

10.22

-0.50

7.84

6.79

1.05

3.75

4.46

-0.70

3.33

1.25

2.08

10.78

9.42

1.36

7.56

7.81

-0.25

9.21

9.32

-0.11

12.53

13.13

-0.60

7.99

7.45

0.54

4.07

4.56

-0.49

3.31

1.48

1.83

9.75

10.54

-0.79

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

644,450,570

133,508,464

163,067,372

142,775,265

51,615,524

29,593,580

20.72

25.30

22.15

8.01

4.59
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W i l s h i r e  C o n s u l t i n g

MONTHLY SUMMARY
Investment Performance and Market Values
For Periods Ending March 31, 2018

© 2018 Wilshire Associates Inc.
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

Absolute Return Composite

     HFRI FOF Div (1 Month Lag)      

     Value Added

Private Equity Composite

     KERS (H) Short Term PE Index    

     Value Added

     Russell 3000 +3% Qtr Lag        

Cash Composite

     91-Day Treasury Bill            

     Value Added

Other Assets

-0.01

-0.86

0.84

3.58

3.58

0.00

1.25

0.17

0.13

0.04

0.00

1.61

2.44

-0.82

3.68

3.68

0.00

7.12

0.57

0.35

0.21

0.00

1.61

2.44

-0.82

3.68

3.68

0.00

7.12

0.57

0.35

0.21

0.00

4.60

5.82

-1.22

16.29

16.29

0.00

17.34

1.48

0.90

0.57

5.06

6.77

-1.71

22.27

22.27

0.00

25.09

1.71

1.10

0.60

2.00

2.18

-0.18

13.07

13.07

0.00

15.44

0.99

0.53

0.47

3.59

3.38

0.22

13.95

13.95

0.00

18.13

0.74

0.35

0.39

0.00

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 8/31/17

37,141,237

62,033,332

23,175,072

1,540,723

5.76

9.63

3.60

0.24
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W i l s h i r e  C o n s u l t i n g

MONTHLY SUMMARY
Investment Performance and Market Values
For Periods Ending March 31, 2018
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

CERS Pension Plan

     CERS Allocation Index           

     Value Added

     CERS IPS Benchmark              

     Assumed Rate 6.25%              

US Equity Composite

     Russell 3000                    

     Value Added

Non-US Equity Composite

     Policy Index                    

     Value Added

Fixed Income Composite

     Policy Index                    

     Value Added

Real Return Composite

     Real Return Index (P)           

     Value Added

Real Estate Composite

     NCREIF ODCE NOF 1 Quarter Lag   

     Value Added

-0.17

-0.56

0.39

-0.47

0.51

-1.25

-2.01

0.75

-1.38

-1.67

0.30

0.04

-0.05

0.09

-0.02

0.11

-0.13

2.26

0.00

2.26

0.42

-0.16

0.57

0.03

1.53

-0.70

-0.64

-0.05

0.19

-1.06

1.25

-0.37

-1.13

0.76

-0.41

-1.84

1.42

2.29

1.85

0.44

0.42

-0.16

0.57

0.03

1.53

-0.70

-0.64

-0.05

0.19

-1.06

1.25

-0.37

-1.13

0.76

-0.41

-1.84

1.42

2.29

1.85

0.44

8.44

7.83

0.61

6.48

4.65

11.23

10.48

0.75

12.18

10.72

1.46

0.89

0.79

0.10

1.67

-0.85

2.52

10.19

5.04

5.15

11.97

11.52

0.44

14.15

13.81

0.34

19.22

17.42

1.79

2.55

2.65

-0.10

2.33

-0.97

3.30

12.71

6.66

6.05

7.35

7.18

0.17

9.76

10.22

-0.46

7.82

6.79

1.03

3.74

4.46

-0.72

3.29

1.25

2.04

10.83

9.42

1.41

7.57

7.82

-0.24

9.21

9.32

-0.11

12.51

13.13

-0.62

7.99

7.45

0.54

4.08

4.56

-0.48

3.12

1.48

1.64

9.82

10.54

-0.72

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

7,029,417,664

1,480,625,927

1,805,112,403

1,530,531,928

570,535,570

332,042,450

21.06

25.68

21.77

8.12

4.72
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W i l s h i r e  C o n s u l t i n g

MONTHLY SUMMARY
Investment Performance and Market Values
For Periods Ending March 31, 2018
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

Absolute Return Composite

     HFRI FOF Div (1 Month Lag)      

     Value Added

Private Equity Composite

     CERS Short Term PE Index        

     Value Added

     Russell 3000 +3% Qtr Lag        

Cash Composite

     91-Day Treasury Bill            

     Value Added

Other Assets

-0.01

-0.86

0.84

3.75

3.75

0.00

1.25

0.18

0.13

0.04

0.00

1.61

2.44

-0.82

3.86

3.86

0.00

7.12

0.63

0.35

0.28

0.00

1.61

2.44

-0.82

3.86

3.86

0.00

7.12

0.63

0.35

0.28

0.00

4.60

5.82

-1.22

16.62

16.62

0.00

17.34

1.61

0.90

0.71

5.06

6.77

-1.71

22.58

22.58

0.00

25.09

1.84

1.10

0.74

2.00

2.18

-0.17

13.46

13.46

0.00

15.44

1.04

0.53

0.51

3.60

3.38

0.23

14.21

14.21

0.00

18.13

0.77

0.35

0.42

0.00

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 8/31/17

442,685,089

663,916,568

202,285,269

1,682,460

6.30

9.44

2.88

0.02
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

CERS (H) Pension Plan

     CERS (H) Allocation Index       

     Value Added

     CERS (H) IPS Benchmark          

     Assumed Rate 6.25%              

US Equity Composite

     Russell 3000                    

     Value Added

Non-US Equity Composite

     Policy Index                    

     Value Added

Fixed Income Composite

     Policy Index                    

     Value Added

Real Return Composite

     Real Return Index (P)           

     Value Added

Real Estate Composite

     NCREIF ODCE NOF 1 Quarter Lag   

     Value Added

-0.15

-0.54

0.39

-0.45

0.51

-1.25

-2.01

0.75

-1.38

-1.67

0.30

0.04

-0.05

0.09

-0.01

0.11

-0.12

2.27

0.00

2.27

0.42

-0.14

0.56

0.05

1.53

-0.70

-0.64

-0.05

0.19

-1.06

1.25

-0.42

-1.13

0.71

-0.42

-1.84

1.41

2.29

1.85

0.44

0.42

-0.14

0.56

0.05

1.53

-0.70

-0.64

-0.05

0.19

-1.06

1.25

-0.42

-1.13

0.71

-0.42

-1.84

1.41

2.29

1.85

0.44

8.43

7.86

0.57

6.51

4.65

11.23

10.48

0.75

12.18

10.72

1.46

0.83

0.79

0.04

1.70

-0.85

2.56

10.19

5.04

5.15

11.95

11.55

0.40

14.15

13.81

0.34

19.22

17.42

1.79

2.49

2.65

-0.16

2.40

-0.97

3.36

12.70

6.66

6.04

7.37

7.18

0.19

9.81

10.22

-0.41

7.81

6.79

1.02

3.70

4.46

-0.76

3.34

1.25

2.09

10.80

9.42

1.38

7.58

7.82

-0.24

9.21

9.32

-0.11

12.55

13.13

-0.58

7.99

7.45

0.54

4.06

4.56

-0.50

3.23

1.48

1.75

9.80

10.54

-0.74

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

2,342,844,181

490,918,434

598,919,071

501,094,868

194,485,816

104,723,325

20.95

25.56

21.39

8.30

4.47
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

Absolute Return Composite

     HFRI FOF Div (1 Month Lag)      

     Value Added

Private Equity Composite

     CERS (H) Short Term PE Index    

     Value Added

     Russell 3000 +3% Qtr Lag        

Cash Composite

     91-Day Treasury Bill            

     Value Added

Other Assets

-0.01

-0.86

0.84

3.91

3.91

0.00

1.25

0.17

0.13

0.04

0.00

1.61

2.44

-0.82

4.00

4.00

0.00

7.12

0.61

0.35

0.26

0.00

1.61

2.44

-0.82

4.00

4.00

0.00

7.12

0.61

0.35

0.26

0.00

4.60

5.82

-1.22

16.87

16.87

0.00

17.34

1.58

0.90

0.68

5.06

6.77

-1.71

22.89

22.89

0.00

25.09

1.81

1.10

0.71

2.00

2.18

-0.18

13.88

13.88

0.00

15.44

1.03

0.53

0.50

3.61

3.38

0.23

14.66

14.66

0.00

18.13

0.76

0.35

0.42

0.00

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 8/31/17

140,278,338

225,789,231

84,803,398

1,831,701

5.99

9.64

3.62

0.08
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

SPRS Pension Plan

     SPRS Allocation Index           

     Value Added

     SPRS IPS Benchmark              

     Assumed Rate 5.25%              

US Equity Composite

     Russell 3000                    

     Value Added

Non-US Equity Composite

     Policy Index                    

     Value Added

Fixed Income Composite

     Policy Index                    

     Value Added

Real Return Composite

     Real Return Index (P)           

     Value Added

Real Estate Composite

     NCREIF ODCE NOF 1 Quarter Lag   

     Value Added

-0.23

-0.59

0.36

-0.55

0.43

-1.25

-2.01

0.75

-1.38

-1.67

0.30

0.07

-0.05

0.12

-0.05

0.11

-0.16

2.24

0.00

2.24

0.23

-0.32

0.55

-0.14

1.29

-0.71

-0.64

-0.06

0.19

-1.06

1.25

-0.46

-1.13

0.66

-0.42

-1.84

1.42

2.27

1.85

0.42

0.23

-0.32

0.55

-0.14

1.29

-0.71

-0.64

-0.06

0.19

-1.06

1.25

-0.46

-1.13

0.66

-0.42

-1.84

1.42

2.27

1.85

0.42

7.42

6.92

0.50

6.17

3.91

11.21

10.48

0.73

12.18

10.72

1.45

0.68

0.79

-0.11

1.55

-0.85

2.40

10.12

5.04

5.07

10.64

10.36

0.28

14.14

13.81

0.32

19.21

17.42

1.79

2.31

2.65

-0.34

2.10

-0.97

3.06

12.65

6.66

5.99

6.27

6.68

-0.40

9.21

10.22

-1.01

7.38

6.79

0.58

3.58

4.46

-0.88

3.11

1.25

1.86

10.63

9.42

1.21

6.92

7.50

-0.58

9.12

9.28

-0.16

12.27

13.13

-0.86

7.68

7.45

0.23

4.00

4.56

-0.56

3.09

1.48

1.61

9.74

10.54

-0.80

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

257,542,513

45,399,514

57,433,469

73,257,729

20,626,144

12,306,662

17.63

22.30

28.44

8.01

4.78
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

Absolute Return Composite

     HFRI FOF Div (1 Month Lag)      

     Value Added

Private Equity Composite

     SPRS Short Term PE Index        

     Value Added

     Russell 3000 +3% Qtr Lag        

Cash Composite

     91-Day Treasury Bill            

     Value Added

Other Assets

-0.01

-0.86

0.84

2.20

2.20

0.00

1.25

0.16

0.13

0.03

0.00

1.61

2.44

-0.82

2.31

2.31

0.00

7.12

0.52

0.35

0.17

0.00

1.61

2.44

-0.82

2.31

2.31

0.00

7.12

0.52

0.35

0.17

0.00

4.60

5.82

-1.22

14.37

14.37

0.00

17.34

1.38

0.90

0.48

5.06

6.77

-1.71

20.37

20.37

0.00

25.09

1.61

1.10

0.50

1.99

2.18

-0.19

11.38

11.38

0.00

15.44

0.96

0.53

0.43

3.56

3.38

0.18

12.70

12.70

0.00

18.13

0.72

0.35

0.37

0.00

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 8/31/17

14,961,474

21,020,323

12,171,985

365,213

5.81

8.16

4.73

0.14
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

KRS Pension Plan

     KRS Allocation Index            

     Value Added

     KRS IPS Benchmark               

US Equity Composite

     Russell 3000                    

     Value Added

S&P 500 Index

     Standard & Poor’s 500           

     Value Added

Scientific Beta

     Standard & Poor’s 500           

     Value Added

River Road

     Russell 3000 Value              

     Value Added

River Road FAV

     Russell 3000 Value              

     Value Added

-0.17

-0.57

0.40

-0.50

-1.25

-2.01

0.76

-2.54

-2.54

0.00

-0.42

-2.54

2.12

-1.56

-1.54

-0.02

-0.06

-1.54

1.48

0.41

-0.20

0.61

-0.02

-0.69

-0.64

-0.04

-0.71

-0.76

0.04

0.29

-0.76

1.05

-3.32

-2.82

-0.50

0.12

-2.82

2.94

0.41

-0.20

0.61

-0.02

-0.69

-0.64

-0.04

-0.71

-0.76

0.04

0.29

-0.76

1.05

-3.32

-2.82

-0.50

0.12

-2.82

2.94

7.72

7.14

0.58

6.00

9.85

10.48

-0.63

10.57

10.58

-0.01

9.44

10.58

-1.14

2.91

5.45

-2.54

4.86

5.45

-0.59

11.19

10.74

0.45

12.76

13.81

-1.06

13.90

13.99

-0.10

13.07

13.99

-0.93

3.13

6.81

-3.68

8.77

6.81

1.97

7.03

7.04

-0.02

9.43

10.22

-0.79

10.70

10.78

-0.07

7.07

7.87

-0.80

7.38

7.78

-0.40

12.26

13.03

-0.78

13.24

13.31

-0.07

9.61

10.71

-1.10

9.19

9.32

-0.13

11.32

11.35

-0.03

7.22

6.81

0.41

13.96

16.36

-2.40

10.65

11.41

-0.76

17.34

12.32

5.02

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 6/30/01

 6/30/01

 6/30/01

 6/30/16

 6/30/16

 6/30/16

 6/30/11

 6/30/11

 6/30/11

 6/30/16

 6/30/16

 6/30/16

12,307,010,827

2,480,003,011

1,176,884,084

300,380,481

27,175,036

127,639,563

100.00

20.15

9.56

2.44

0.22

1.04
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

Westfield Capital

     Russell 3000 Growth             

     Value Added

Systematic

     Russell Mid Cap Value           

     Value Added

Internal US Mid Cap

     S&P 400 Mid Cap                 

     Value Added

NTGI Structured

     Russell 2000                    

     Value Added

Invesco

Transition Account

-1.35

-2.44

1.09

-0.70

0.25

-0.95

0.98

0.93

0.05

1.42

1.29

0.13

0.13

0.14

2.83

1.48

1.34

-3.25

-2.50

-0.75

-0.60

-0.77

0.17

-0.04

-0.08

0.05

0.43

0.37

2.83

1.48

1.34

-3.25

-2.50

-0.75

-0.60

-0.77

0.17

-0.04

-0.08

0.05

0.43

0.37

14.12

15.68

-1.56

10.71

5.07

5.64

9.18

8.83

0.35

9.20

9.11

0.10

4.22

1.09

20.31

21.06

-0.75

10.43

6.50

3.93

11.32

10.97

0.35

11.93

11.79

0.13

4.77

1.31

8.25

12.57

-4.32

7.27

7.23

0.04

8.97

8.96

0.01

8.83

8.39

0.44

0.83

2.12

13.20

15.32

-2.12

9.75

11.10

-1.35

12.21

11.47

0.75

7.24

83.51

12.80

14.30

-1.50

12.51

14.01

-1.51

10.71

10.73

-0.02

10.26

8.57

1.70

6.94

55.97

 6/30/11

 6/30/11

 6/30/11

 6/30/12

 6/30/12

 6/30/12

 7/31/14

 7/31/14

 7/31/14

 9/30/99

 9/30/99

 9/30/99

 7/31/05

 6/30/11

145,002,053

291,043,479

201,965,640

209,862,549

199

49,930

1.18

2.36

1.64

1.71

0.00

0.00
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

Non-US Equity Composite

     Policy Index                    

     Value Added

BlackRock ACWI Ex US

     MSCI ACWI X US (N)              

     Value Added

American Century

     Policy Index                    

     Value Added

Franklin Templeton

     Policy Index                    

     Value Added

Lazard Asset Mgmt

     Policy Index                    

     Value Added

LSV Asset Mgmt

     Policy Index                    

     Value Added

NTGI Int’l Small Cap

     MSCI ACWI X US Small Cap (N)    

     Value Added

-1.38

-1.67

0.30

-1.85

-1.76

-0.09

-1.94

-1.67

-0.27

-0.57

-1.67

1.10

-0.35

-1.67

1.32

-1.75

-1.67

-0.08

-0.18

-1.13

0.95

0.19

-1.06

1.26

-1.29

-1.18

-0.11

3.11

-1.06

4.17

2.27

-1.06

3.33

1.62

-1.06

2.68

-1.12

-1.06

-0.05

0.28

-0.35

0.64

0.19

-1.06

1.26

-1.29

-1.18

-0.11

3.11

-1.06

4.17

2.27

-1.06

3.33

1.62

-1.06

2.68

-1.12

-1.06

-0.05

0.28

-0.35

0.64

12.84

10.72

2.12

10.11

10.16

-0.05

20.36

10.61

9.75

19.42

10.61

8.80

14.41

10.61

3.80

8.89

10.61

-1.72

14.04

13.51

0.53

19.92

17.42

2.50

16.59

16.53

0.06

30.23

17.24

12.99

26.49

17.24

9.24

22.65

17.24

5.41

14.65

17.24

-2.59

20.83

20.59

0.24

7.92

6.79

1.13

6.44

6.18

0.26

8.20

6.73

1.47

11.63

6.73

4.90

7.68

6.73

0.94

6.51

6.73

-0.23

10.68

10.40

0.28

7.33

6.44

0.89

6.10

5.89

0.21

9.00

8.57

0.43

3.57

3.74

-0.17

7.88

7.68

0.20

5.86

3.77

2.09

8.15

3.77

4.39

5.32

3.77

1.56

3.84

3.77

0.08

13.74

14.06

-0.31

 6/30/00

 6/30/00

 6/30/00

 6/30/09

 6/30/09

 6/30/09

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/14

11/30/08

11/30/08

11/30/08

3,035,065,839

1,213,320,529

381,966,994

278,176,997

524,104,293

472,189,185

159,587,624

24.66

9.86

3.10

2.26

4.26

3.84

1.30
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

Pyramis Intl

Boston Company

Non-US Equity Transition

-0.03

-0.04

5.56

0.01

0.10

6.77

0.01

0.10

6.77

0.26

0.19

6.00

0.99

1.15

10.33

2.95

-1.86

-3.67

4.13

0.97

5.76

2.70

-1.61

 7/31/01

 4/30/05

 5/31/14

2,164,780

760,211

2,795,224

0.02

0.01

0.02
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

Fixed Income Composite

     Policy Index                    

     Value Added

     Bloomberg Global Aggregate      

NISA

     Bloomberg Aggregate             

     Value Added

Manulife Asset Mgmt

     Policy Index                    

     Value Added

BlackRock IG Credit

     Bloomberg Int Credit            

     Value Added

BNY IG Credit

     Bloomberg Int Credit            

     Value Added

Columbia

     Bloomberg High Yield            

     Value Added

0.04

-0.05

0.09

1.06

0.67

0.64

0.03

0.13

0.50

-0.37

0.13

0.11

0.02

-0.03

0.11

-0.14

-0.67

-0.60

-0.07

-0.30

-1.13

0.83

1.36

-1.43

-1.46

0.03

-0.45

-1.41

0.96

-1.37

-1.36

-0.00

-1.41

-1.36

-0.05

-1.60

-0.86

-0.74

-0.30

-1.13

0.83

1.36

-1.43

-1.46

0.03

-0.45

-1.41

0.96

-1.37

-1.36

-0.00

-1.41

-1.36

-0.05

-1.60

-0.86

-0.74

1.21

0.79

0.42

4.26

-0.03

-0.24

0.21

0.81

-0.00

0.81

-0.26

-0.28

0.02

0.68

1.57

-0.89

2.89

2.65

0.24

6.97

1.49

1.20

0.29

2.45

1.52

0.93

0.90

1.10

-0.20

3.15

3.78

-0.63

3.88

4.46

-0.58

3.14

1.54

1.20

0.34

2.38

1.68

0.71

4.43

5.17

-0.74

3.62

3.83

-0.21

1.49

2.06

1.82

0.23

2.51

0.67

1.84

4.91

4.99

-0.08

7.55

7.36

0.18

3.95

3.73

0.22

4.13

1.08

3.06

0.90

1.10

-0.20

-1.62

-1.12

-0.50

6.82

6.82

-0.00

 3/31/84

 3/31/84

 3/31/84

 3/31/84

 1/31/09

 1/31/09

 1/31/09

11/30/11

11/30/11

11/30/11

 3/31/17

 3/31/17

 3/31/17

11/30/17

11/30/17

11/30/17

10/31/11

10/31/11

10/31/11

2,808,554,912

290,364,479

408,568,317

494,550,597

596,009,649

248,473,487

22.82

2.36

3.32

4.02

4.84

2.02
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

Marathon Bluegrass

     Bloomberg High Yield            

     Value Added

Waterfall

     Policy Index                    

     Value Added

Shenkman Capital

     S&P LSTA Leverage Loan          

     Value Added

Cerberus Capital Mgmt

     S&P LSTA Leverage Loan          

     Value Added

BSP Private Credit

     S&P LSTA Leverage Loan Index    

     Value Added

White Oak Yield Spectrum

     S&P LSTA Leverage Loan Index    

     Value Added

Loomis

-0.13

-0.60

0.47

-0.41

-0.29

-0.12

0.15

0.01

0.14

0.95

0.01

0.94

0.00

0.01

-0.01

0.00

0.01

-0.01

8.20

1.34

-0.86

2.20

2.89

-0.24

3.12

1.40

1.17

0.23

2.39

1.17

1.22

8.95

1.34

-0.86

2.20

2.89

-0.24

3.12

1.40

1.17

0.23

2.39

1.17

1.22

8.95

1.29

1.57

-0.29

8.72

1.95

6.77

2.57

3.36

-0.79

4.77

3.36

1.41

-13.70

1.77

3.78

-2.02

12.88

3.61

9.28

3.66

4.15

-0.49

7.42

4.15

3.27

-13.73

9.56

4.03

5.53

3.29

4.11

-0.82

8.53

4.11

4.42

-19.94

10.41

3.76

6.65

3.61

4.25

-0.65

-10.88

8.12

10.36

-2.25

12.22

5.25

6.97

4.76

5.73

-0.97

8.08

3.72

4.37

0.00

0.21

-0.21

0.00

0.01

-0.01

-5.17

12/31/15

12/31/15

12/31/15

 1/31/10

 1/31/10

 1/31/10

 9/30/10

 9/30/10

 9/30/10

 8/31/14

 8/31/14

 8/31/14

 1/31/18

 1/31/18

 1/31/18

 2/28/18

 2/28/18

 2/28/18

10/31/11

312,557,442

164,944,747

181,021,241

84,287,886

23,102,310

4,393,333

57,738

2.54

1.34

1.47

0.68

0.19

0.04

0.00
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

PIMCO

Real Return Composite

     Real Return Index (P)           

     Value Added

Internal TIPS

     Bloomberg 1-10 Yrs TIPS         

     Value Added

PIMCO All Asset

     Bloomberg 1-10 Yrs TIPS         

     Value Added

Tortoise Capital

     Alerian MLP                     

     Value Added

Nuveen Real Asset

     Policy Index                    

     Value Added

Amerra AGRI Fund II

Amerra AGRI Holdings

0.84

0.01

0.11

-0.09

0.68

0.82

-0.14

0.35

0.82

-0.47

-5.00

-6.94

1.94

0.46

0.68

-0.22

-0.79

-1.15

-34.41

-0.42

-1.84

1.41

-0.36

-0.40

0.03

2.43

-0.40

2.82

-9.78

-11.12

1.34

-2.84

-3.82

0.97

-0.79

-1.15

-34.41

-0.42

-1.84

1.41

-0.36

-0.40

0.03

2.43

-0.40

2.82

-9.78

-11.12

1.34

-2.84

-3.82

0.97

-0.79

-1.15

-31.75

1.87

-0.85

2.73

0.68

0.83

-0.15

6.81

0.83

5.97

-12.12

-14.65

2.53

0.97

-0.87

1.84

-2.44

-3.85

-28.80

2.52

-0.97

3.48

0.29

0.43

-0.14

8.80

0.43

8.36

-16.97

-20.07

3.10

4.13

2.88

1.24

-1.39

-5.58

-11.41

3.32

1.25

2.07

1.54

1.24

0.30

5.71

1.24

4.47

-8.92

-11.24

2.33

4.64

4.30

0.34

4.66

-6.99

1.82

1.62

0.21

0.12

-0.23

0.35

3.58

-0.06

3.63

-0.64

-5.85

5.21

6.06

-2.02

3.83

2.37

1.46

4.89

4.77

0.12

5.39

0.76

4.64

10.45

6.30

4.15

4.43

4.09

0.34

4.83

-1.07

12/31/09

 6/30/11

 6/30/11

 6/30/11

 4/30/02

 4/30/02

 4/30/02

11/30/11

11/30/11

11/30/11

 7/31/09

 7/31/09

 7/31/09

 1/31/15

 1/31/15

 1/31/15

11/30/12

 7/31/15

223,687

986,707,056

224,998,646

357,641,556

68,077,994

212,101,075

24,604,125

44,768,854

0.00

8.02

1.83

2.91

0.55

1.72

0.20

0.36
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

BTG Pactual

Magnetar MTP EOF II

Taurus Mine Finance

TPF II

-4.21

3.45

3.99

-0.29

-4.21

3.45

3.99

-0.29

-4.21

3.45

3.99

-0.29

-3.85

4.34

4.24

-0.10

0.20

8.29

6.64

3.00

-7.78

14.28

-4.41 -5.17

-10.14

1.85

14.28

-3.67

11/30/14

 7/31/15

 3/31/15

 9/30/08

17,378,564

20,589,856

15,860,550

685,836

0.14

0.17

0.13

0.01
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

Real Estate Composite

     NCREIF ODCE NOF 1 Quarter Lag   

     Value Added

Divcowest IV

Greenfield Acq VI

Greenfield Acq VII

H/2 Credit Partner

Harrison Street

Lubert Adler VII

Mesa West Core Lend

Prologis Targeted US

Rubenstein PF II

Stockbridge Sm/Mkts

Walton St RE VI

Walton St RE VII

Fundamental Partners III

Lubert Adler VII B

Mesa West IV

Patron Capital

2.28

0.00

2.28

11.40

-12.45

6.14

0.06

2.37

1.47

1.78

3.81

3.11

1.90

2.34

2.50

1.56

-0.54

2.22

18.61

2.31

1.85

0.46

11.40

-12.45

6.14

0.06

2.37

1.47

1.78

3.81

3.11

1.90

2.34

2.50

1.56

-0.54

2.22

20.51

2.31

1.85

0.46

11.40

-12.45

6.14

0.06

2.37

1.47

1.78

3.81

3.11

1.90

2.34

2.50

1.56

-0.54

2.22

20.51

7.37

5.04

2.32

10.71

-7.51

15.12

2.81

7.74

7.63

5.17

14.04

11.71

5.79

7.07

8.80

3.45

-4.63

5.39

28.97

9.77

6.66

3.11

21.83

-7.56

15.75

4.88

10.39

8.96

7.10

18.63

15.82

7.63

8.59

11.37

2.70

35.09

9.55

9.42

0.13

30.58

2.65

15.12

6.12

10.17

4.35

7.63

15.22

6.69

9.93

4.93

12.49

8.97

10.52

-1.55

9.25

5.41

10.04

8.65

6.04

23.66

8.02

12.42

6.24

8.87

-3.31

6.60

14.96

13.70

9.39

-18.87

13.51

5.12

-4.63

2.49

-1.69

 6/30/84

 6/30/84

 6/30/84

 2/28/14

11/30/12

 6/30/14

 6/30/11

 4/30/12

 6/30/14

 4/30/13

 9/30/14

 6/30/13

 4/30/14

 4/30/09

 6/30/13

 4/30/17

 6/30/17

 2/28/17

 7/31/16

571,495,231

4,075,053

7,706,893

27,894,833

84,573,851

79,195,347

34,364,608

58,548,997

71,218,887

16,309,938

84,092,904

14,137,114

23,321,621

34,340,112

8,642,239

11,240,971

11,831,862

4.64

0.03

0.06

0.23

0.69

0.64

0.28

0.48

0.58

0.13

0.68

0.11

0.19

0.28

0.07

0.09

0.10
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

Absolute Return Composite

     HFRI FOF Div (1 Month Lag)      

     Value Added

Anchorage Capital

Blackstone Strat Opp

Coatue Qualified Partners

Credit Suisse

Davidson Kempner LP

DSAM Fund LP

Glenview Institution

Gotham Neutral Strategies

Governors Lane Onshore

HBK II

Knighthead

Libremax Capital

Liquidalts H20 Force

Luxor Capital

Myriad Opportunities

PAAMCO

Pershing Square

Pine River

PRISMA Capital

Prudential Fund I

Scopia

-0.01

-0.86

0.84

0.00

0.78

-5.38

0.19

-0.03

0.00

0.00

0.42

0.00

-1.52

0.00

0.00

0.53

0.10

0.02

3.00

-1.44

1.17

0.41

0.30

0.00

1.61

2.44

-0.82

0.63

1.27

5.79

1.53

2.05

0.00

0.00

2.63

-0.13

0.77

1.46

0.00

3.23

6.84

1.32

2.85

-5.47

0.12

2.37

0.70

0.00

1.61

2.44

-0.82

0.63

1.27

5.79

1.53

2.05

0.00

0.00

2.63

-0.13

0.77

1.46

0.00

3.23

6.84

1.32

2.85

-5.47

0.12

2.37

0.70

0.00

4.99

5.82

-0.83

5.41

13.28

5.12

4.34

0.00

0.00

2.04

-0.42

3.33

3.95

0.00

3.75

17.70

10.08

-13.55

0.96

5.39

1.69

5.80

5.46

6.77

-1.31

4.65

21.79

6.44

95.51

-0.06

-2.10

2.30

4.44

4.73

-0.04

6.87

21.02

15.23

-13.55

0.23

5.59

4.99

3.90

2.13

2.18

-0.04

3.20

1.94

0.80

6.15

-6.39

-0.79

1.71

-0.32

4.14

3.70

0.44

-1.05

3.43

4.22

3.22

1.00

6.08

3.09

14.99

6.06

7.17

43.42

1.04

-2.10

2.30

3.40

2.35

1.80

9.14

1.47

11.08

0.68

-7.55

0.25

3.91

4.99

1.06

 3/31/10

 3/31/10

 3/31/10

 7/31/16

 7/31/17

 6/30/15

 5/31/17

 1/31/16

 4/30/16

10/31/15

 3/31/17

 3/31/17

11/30/13

12/31/13

 7/31/14

 7/31/16

 3/31/14

 4/30/16

 8/31/11

 7/31/17

 4/30/14

 8/31/11

 3/31/17

10/31/14

777,101,458

27,726,404

7,876,159

22,024,722

30,445,047

49,307,817

598,854

376,514

13,473,467

21,965,948

46,229,706

5,314,562

199,383

16,580,000

15,899,259

49,202,037

895,734

1,492,666

935,531

380,942,805

16,092,446

347,842

6.31

0.23

0.06

0.18

0.25

0.40

0.00

0.00

0.11

0.18

0.38

0.04

0.00

0.13

0.13

0.40

0.01

0.01

0.01

3.10

0.13

0.00
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

SRS Partners US

Senator LP

Systematica Blue Matrix

Tide Point Partners

Tourbillon Global Equity

Tricadia Select

Private Equity Composite

     KRS Short Term PE Index         

     Value Added

     Russell 3000 +3% Qtr Lag        

Cash Composite

     91-Day Treasury Bill            

     Value Added

Other Assets

Perimeter Park

0.03

-0.80

0.04

0.05

0.18

0.02

3.31

3.31

-0.00

1.25

0.17

0.13

0.03

0.00

0.00

0.41

-2.40

-1.00

-4.89

-5.67

0.90

3.40

3.40

-0.00

7.12

0.57

0.35

0.22

0.00

0.00

0.41

-2.40

-1.00

-4.89

-5.67

0.90

3.40

3.40

-0.00

7.12

0.57

0.35

0.22

0.00

0.00

3.84

5.40

4.75

-15.30

11.70

11.71

-0.00

17.34

1.52

0.90

0.62

0.00

0.00

7.29

4.23

-3.80

-16.73

17.93

17.93

-0.00

25.09

1.75

1.10

0.65

0.00

0.00

11.60

11.60

-0.00

15.44

1.00

0.53

0.48

0.00

0.00

12.99

12.99

-0.00

19.78

0.76

0.34

0.42

0.32

0.32

14.21

7.07

4.23

-3.80

-11.24

-3.39

11.18

11.18

-0.00

11.13

3.61

3.30

0.31

3.20

3.20

 7/31/17

 8/31/16

 3/31/17

 3/31/17

10/31/15

 7/31/17

 6/30/02

 6/30/02

 6/30/02

 6/30/02

12/31/87

12/31/87

12/31/87

 3/31/99

 3/31/99

7,858,787

12,860,090

12,322,245

16,411,805

14,870,254

4,851,373

1,213,536,884

427,246,435

7,300,000

7,300,000

0.06

0.10

0.10

0.13

0.12

0.04

9.86

3.47

0.06

0.06
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WILSHIRE ASSOCIATES
W i l s h i r e  C o n s u l t i n g

K e n t u c k y  R e t i r e m e n t  S y s t e m s  I n s u r a n c e
Executive Summary of Investment Performance 

December 31, 2017 
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©2017 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:  Wilshire Compass Note:  Developed asset class is developed equity markets ex-U.S., ex-Canada

ANNUALIZED
5-YEAR

2012 2013 2014 2015 2016 2017 AS OF 12/2017
Emrg Mrkts U.S. Equity REITs REITs MLPs Emrg Mrkts U.S. Equity

18.6% 33.1% 31.8% 4.2% 18.3% 37.7% 15.7%
Developed MLPs U.S. Equity U.S. Equity High Yield Developed REITs

17.9% 27.6% 12.7% 0.7% 17.1% 25.6% 9.3%
REITs Developed Core Bond Core Bond U.S. Equity U.S. Equity Developed
17.6% 23.3% 6.0% 0.6% 13.4% 21.0% 8.4%

U.S. Equity High Yield MLPs T-Bills Commodities High Yield High Yield
16.1% 7.4% 4.8% 0.1% 11.8% 7.5% 5.8%

High Yield REITs U.S. TIPS Developed Emrg Mrkts REITs Emrg Mrkts
15.8% 1.9% 3.6% -0.4% 11.6% 4.2% 4.7%

U.S. TIPS T-Bills High Yield U.S. TIPS REITs Core Bond Core Bond
7.0% 0.1% 2.5% -1.4% 7.2% 3.6% 2.1%
MLPs Core Bond T-Bills High Yield U.S. TIPS U.S. TIPS T-Bills
4.8% -2.0% 0.0% -4.5% 4.7% 3.0% 0.3%

Core Bond Emrg Mrkts Emrg Mrkts Emrg Mrkts Core Bond Commodities U.S. TIPS
4.2% -2.3% -1.8% -14.6% 2.6% 1.7% 0.1%
T-Bills U.S. TIPS Developed Commodities Developed T-Bills MLPs
0.1% -8.6% -4.5% -24.7% 1.5% 0.8% -0.1%

Commodities Commodities Commodities MLPs T-Bills MLPs Commodities
-1.0% -9.5% -17.0% -32.6% 0.3% -6.5% -8.5%

ASSET CLASS RETURNS - BEST TO WORST
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©2017 Wilshire Associates. 

U.S. Equity

The U.S. stock market was up 6.4% for the 
fourth quarter of 2017.  There was a relative lack 
of volatility during the year.  The largest 
drawdown for the year was -2.75% and there 
were only 4 trading days where the market was 
down 1% or more. Several factors contributed to 
this success including a rebound in global 
economic growth and continued strength 
domestically.

The third quarter of 2017 was the second 
consecutive quarter of real GDP growth in 
excess of 3%, annualized.  Businesses seem to 
be gaining confidence in the global economy and 
have been increasing spending on equipment 
while growing inventories during the quarter, 
contributing more than three-quarters of a 
percent to real GDP growth.  Strong retail sales 
during the fourth quarter have helped raise 
expectations for economic growth during the 
final quarter of 2017.

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

MARKET COMMENTARY

Non-U.S. Equity

Equity markets outside of the U.S. produced 
strong returns during the fourth quarter of 2017, 
in both developed and emerging markets.  Japan 
was one of the strongest developed markets 
during the quarter due to stimulative policies by 
both the Bank of Japan and the national 
government.  Emerging Markets led all global 
equities during 2017 and produced their second 
consecutive positive annual gain.

Fixed Income

The U.S. Treasury yield curve continued to 
flatten during the quarter with short to 
intermediate term rates rising and long-term 
yields falling.  The bellwether 10-year Treasury 
yield ended the quarter at 2.40%.  The Federal 
Open Market Committee decided to increase its 
overnight rate by 25 basis points in December.  
Credit spreads continued to tighten during the 
quarter.

4
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W i l s h i r e  C o n s u l t i n g

DECEMBER 2017 ASSET CLASS
ASSUMPTIONS

DEV EMG GLOBAL LT NON-US
US EX-US MRKT EX-US GLOBAL PRIVATE CORE CORE US HIGH BOND US GLOBAL PRIVATE REAL US

STOCK STOCK STOCK STOCK STOCK EQUITY CASH BOND BOND TIPS YIELD (HDG) RES RES RE CMDTY ASSETS CPI
EXPECTED COMPOUND RETURN (%) 6.25 6.25 6.25 6.45 6.45 8.75 1.75 3.55 3.60 2.95 4.95 1.30 5.40 5.60 6.90 3.70 6.60 1.95
EXPECTED ARITHMETIC RETURN (%) 7.55 7.70 9.20 8.05 7.80 12.10 1.75 3.70 4.05 3.10 5.40 1.35 6.75 6.75 7.80 4.75 6.95 1.95
EXPECTED RISK (%) 17.00 18.00 26.00 18.75 17.15 28.00 1.25 5.15 9.85 6.00 10.00 3.50 17.00 15.80 14.00 15.00 8.40 1.75
CASH YIELD (%) 2.00 3.00 2.00 2.75 2.35 0.00 1.75 3.55 4.75 3.05 8.15 1.65 3.95 3.95 2.65 1.75 2.85 0.00

CORRELATIONS
US STOCK 1.00
DEV EX-US STOCK (USD) 0.81 1.00
EMERGING MARKET STOCK 0.74 0.74 1.00
GLOBAL EX-US STOCK 0.83 0.96 0.86 1.00
GLOBAL STOCK 0.94 0.92 0.82 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
US 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
NON-US BOND (HDG) 0.16 0.25 -0.01 0.18 0.18 0.26 0.10 0.67 0.64 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 0.77 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 ASSET BASKET 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

REAL ESTATE
EQUITY FIXED INCOME REAL ASSETS

5
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W i l s h i r e  C o n s u l t i n g

ECONOMIC REVIEW

Data sources:  Bureau of Labor Statistics, U.S. Treasury, University of Michigan, Institute for Supply Management, Bureau of Economic Analysis

AS OF DECEMBER 31, 2017

CPI (ALL ITEMS)
SEASONALLY ADJUSTED Dec-17 0.1 3-Mo. 0.6

Nov-17 0.4 12-Mo. 2.1
Oct-17 0.1 10-Yr. (Annual) 1.6

BREAKEVEN INFLATION 10-Yr. 2.0
CONSUMER SENTIMENT Dec-17 95.9
U. OF MICHIGAN SURVEY Nov-17 98.5

1-Yr. Ago 98.2 10-Yr. Avg 79.1
MANUFACTURING Dec-17 59.7
INST. FOR SUPPLY MGMT Nov-17 58.2 >50 Expansion
PURCHASING MNGRS' IDX 1-Yr. Avg. 57.6 <50 Contraction
Note:  Seasonally adjusted CPI data is utilized to better reflect short-term pricing activity.

December/2017 CPI is based on Federal Reserve of Philadelphia Survey of Professional Forecasters

MONTHLY CHANGE CUMULATIVE CHANGE

KEY ECONOMIC INDICATORS

CHANGE IN SECTOR
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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:  Wilshire Compass, Wilshire Atlas

AS OF DECEMBER 31, 2017 QTR YTD 1 YR 3 YR 5 YR 10 YR

WILSHIRE 5000 INDEX 6.4 21.0 21.0 11.4 15.7 8.6
WILSHIRE U.S. LARGE CAP 6.7 21.8 21.8 11.5 15.8 8.5
WILSHIRE U.S. SMALL CAP 3.6 13.5 13.5 9.7 14.4 9.9
WILSHIRE U.S. LARGE GROWTH 7.3 27.7 27.7 12.9 17.3 9.7
WILSHIRE U.S. LARGE VALUE 6.1 16.3 16.3 10.0 14.4 7.2
WILSHIRE U.S. SMALL GROWTH 4.2 19.6 19.6 9.8 14.9 9.9
WILSHIRE U.S. SMALL VALUE 3.0 7.4 7.4 9.5 13.9 9.8
WILSHIRE REIT INDEX 1.7 4.2 4.2 5.2 9.3 7.3
MSCI USA MIN. VOL. INDEX 5.2 18.4 18.4 10.9 14.5 8.8
FTSE RAFI U.S. 1000 INDEX 6.5 16.4 16.4 10.1 15.3 9.4
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©2017 Wilshire Associates. 
6

• U.S. Equity has now produced 9 straight years of positive returns since 2008

• 2017 was one of the least volatile years in nearly four decades

– Largest drawdown for the year was -2.75%

– Only 4 trading days where the market was down 1% or more

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

ANNUAL EQUITY RETURNS
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7

Generally speaking, higher quality names led the market for both the fourth quarter and 2017

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

RETURNS BY QUALITY SEGMENT

Data sources:  Wilshire Atlas
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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

Data sources:  Wilshire Compass

AS OF DECEMBER 31, 2017 QTR YTD 1 YR 3 YR 5 YR 10 YR

MSCI ACWI EX-US ($G) 5.1 27.8 27.8 8.3 7.3 2.3
MSCI EAFE ($G) 4.3 25.6 25.6 8.3 8.4 2.4
MSCI EMERGING MARKETS ($G) 7.5 37.7 37.7 9.5 4.7 2.0
MSCI FRONTIER MARKETS ($G) 5.6 32.3 32.3 5.5 9.7 -0.7
MSCI ACWI EX-US GROWTH ($G) 5.8 32.5 32.5 9.7 8.4 2.8
MSCI ACWI EX-US VALUE ($G) 4.3 23.4 23.4 6.9 6.2 1.8
MSCI ACWI EX-US SMALL ($G) 6.6 32.1 32.1 12.5 10.5 5.2
MSCI EAFE MINIMUM VOLATILITY 3.6 22.2 22.2 9.3 9.9 5.2
FTSE RAFI DEVELOPED EX-US 4.7 25.7 25.7 8.7 8.9 2.8
MSCI EAFE LC (G) 3.7 15.8 15.8 9.0 11.9 3.8
MSCI EMERGING MARKETS LC (G) 5.7 31.0 31.0 10.9 8.4 4.5
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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

Data sources:  Wilshire Compass, Bloomberg Barclays, U.S. Treasury
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Current Quarter Previous Quarter One Year Ago

AS OF DECEMBER 31, 2017 YTM DURATION QTR YTD 1 YR 3 YR 5 YR 10 YR

BLOOMBERG BARCLAYS AGGREGATE 2.7 6.0 0.4 3.6 3.6 2.2 2.1 4.0
BLOOMBERG BARCLAYS TREASURY 2.2 6.2 0.1 2.3 2.3 1.4 1.3 3.3
BLOOMBERG BARCLAYS GOV'T-REL. 2.7 5.5 0.3 4.2 4.2 2.2 1.9 3.7
BLOOMBERG BARCLAYS SECURITIZED 2.9 4.4 0.2 2.5 2.5 1.9 2.0 3.8
BLOOMBERG BARCLAYS CORPORATE 3.3 7.6 1.2 6.4 6.4 3.9 3.5 5.7
BLOOMBERG BARCLAYS LT G/C 3.5 15.4 2.8 10.7 10.7 4.5 4.4 7.3
BLOOMBERG BARCLAYS LT TREASURY 2.7 17.6 2.4 8.5 8.5 2.8 3.5 6.6
BLOOMBERG BARCLAYS LT GOV't-REL. 4.0 12.6 2.1 11.9 11.9 4.5 4.1 7.0
BLOOMBERG BARCLAYS LT CORP. 4.0 14.3 3.3 12.1 12.1 5.9 5.3 7.8
BLOOMBERG BARCLAYS U.S. TIPS * 2.4 7.7 1.3 3.0 3.0 2.0 0.1 3.5
BLOOMBERG BARCLAYS HIGH YIELD 6.2 3.9 0.5 7.5 7.5 6.3 5.8 8.0
TREASURY BILLS 1.4 0.25 0.3 0.8 0.8 0.4 0.3 0.4
* Yield and Duration statistics are for a proxy index based on similar maturity, the Bloomberg Barclays U.S. Treasury 7-10 Year Index
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• Federal Reserve began their balance sheet normalization program during Q4; targeting $10B in
reductions per month with the goal of reaching $50B per month in Q4 2018

• Total reductions have equaled only $17B through mid-January 2018

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

FEDERAL RESERVE

Data sources:  Federal Reserve
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• Shape of the curve had been steep since the global financial crisis; has recently flattened

• Current spread between 10-year and 2-year Treasury is well below average (0.56% vs. 0.96%)

• Tight spread present in 10-year forward curve as well (0.39%)

• Continued strong economic growth will put upward pressure on the long end of the curve

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

U.S.  YIELD CURVE

Data source:  Federal Reserve
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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.  FIXED INCOME

Data sources:  Wilshire Compass, Bloomberg Barclays, Federal Reserve Bank of St. Louis

AS OF DECEMBER 31, 2017 QTR YTD 1 YR 3 YR 5 YR 10 YR

DEVELOPED MARKETS
BLMBRG BRCLYS GLBL AGGREGATE xUS 1.6 10.5 10.5 1.8 -0.2 2.4
BLMBRG BRCLYS GLBL AGGREGATE xUS * 1.1 2.5 2.5 2.9 3.7 4.2
BLMBRG BRCLYS GLOBAL INF LNKD xUS 3.9 12.8 12.8 2.6 2.4 3.3
BLMBRG BRCLYS GLOBAL INF LNKD xUS * 3.4 3.3 3.3 5.7 5.8 5.8
EMERGING MARKETS (HARD CURRENCY)
BLMBRG BRCLYS EM USD AGGREGATE 0.6 8.2 8.2 6.4 3.9 7.0
EMERGING MARKETS (FOREIGN CURRENCY)
BLMBRG BRCLYS EM LOCAL CURR. GOV'T 2.2 14.3 14.3 2.7 0.3 n.a.
BLMBRG BRCLYS EM LOCAL CURR. GOV'T * 0.0 3.6 3.6 2.3 1.8 n.a.
EURO vs. DOLLAR 1.6 13.8 13.8 -0.3 -1.9 -2.0
YEN vs. DOLLAR -0.1 3.5 3.5 2.1 -5.2 -0.1
POUND vs. DOLLAR 0.8 9.5 9.5 -4.6 -3.6 -3.8
* Returns are reported in terms of local market investors, w hich removes currency effects.
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©2017 Wilshire Associates. 
13

• Yields on Portugal’s debt are down in the
midst of a strong economic recovery and
rating upgrades during the fourth quarter

• Yields on government bonds remain low
globally

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

EUROPEAN DEBT

Data sources:  Bloomberg Barclays, International Monetary Fund
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©2017 Wilshire Associates. 
14

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

HIGH YIELD BOND MARKET

Data sources:  Wilshire Compass, Bloomberg Barclays

AS OF DECEMBER 31, 2017 QTR YTD 1 YR 3 YR 5 YR 10 YR

BLOOMBERG BARCLAYS HIGH YIELD 0.5 7.5 7.5 6.3 5.8 8.0
CREDIT SUISSE LEVERAGED LOAN 1.2 4.2 4.2 4.5 4.3 4.6
HIGH YIELD QUALITY DISTRIBUTION WEIGHT
Ba U.S. HIGH YIELD 44.1% 0.4 7.3 7.3 6.2 5.8 8.4
B U.S. HIGH YIELD 40.3% 0.4 6.5 6.5 5.5 5.1 6.5
Caa U.S. HIGH YIELD 14.4% 1.0 10.4 10.4 8.4 7.5 7.8
Ca to D U.S. HIGH YIELD 1.1% 0.8 13.8 13.8 -3.0 -10.1 -0.4
Non-Rated U.S. HIGH YIELD 0.2% -2.0 9.2 9.2 -2.5 0.9 1.3
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©2017 Wilshire Associates. 
15

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

REAL ASSETS

Data sources:  Wilshire Compass, National Council of Real Estate Investment Fiduciaries

AS OF DECEMBER 31, 2017 QTR YTD 1 YR 3 YR 5 YR 10 YR

BLOOMBERG BARCLAYS U.S. TIPS 1.3 3.0 3.0 2.0 0.1 3.5
BLOOMBERG COMMODITY INDEX 4.7 1.7 1.7 -5.0 -8.5 -6.8
WILSHIRE GLOBAL RESI INDEX 3.2 10.0 10.0 5.8 8.0 5.4
NCREIF ODCE FUND INDEX 2.1 7.6 7.6 10.4 11.5 5.0
NCREIF TIMBERLAND INDEX 1.5 3.6 3.6 3.7 6.2 4.4
ALERIAN MLP INDEX (OIL & GAS) -1.0 -6.5 -6.5 -9.3 -0.1 6.0
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W i l s h i r e  C o n s u l t i n g

ACTUAL ALLOCATION VS POLICY ALLOCATION
KRS Insurance Plan Composite
As of December 31, 2017

© 2018 Wilshire Associates Inc.

Fixed Income
922,733,060  18.14%

Domestic Equity
1,258,512,079  24.74%

Intl Equity
1,304,681,798  25.65%

Other Absolute Return
328,682,652  6.46%

Other Real Return
443,867,676  8.73%

Special Investments
486,341,420  9.56%

Real Estate
239,181,707  4.70%

Short Term
102,713,547  2.02%

Total Fund

Short Term
2.00%

Intl Equity
17.50%

Other Absolute Return
10.00%

Other Real Return
10.00%

Special Inv.
10.00%

Real Estate
5.00%

Domestic Equity
17.50%

Fixed Income
28.00%

Policy Index

$5,086,713,941
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W i l s h i r e  C o n s u l t i n g

ACTUAL ALLOCATION VS POLICY ALLOCATION
KERS Insurance Plan Composite
As of December 31, 2017

© 2018 Wilshire Associates Inc.

Fixed Income
191,901,134  23.21%

Real Estate
33,686,489  4.07%

Other Absolute Return
51,838,268  6.27%

Special Investments
41,490,318  5.02%

Other Real Return
71,843,301  8.69%

Intl Equity
211,594,646  25.59%

Domestic Equity
204,076,414  24.68%

Short Term
20,529,480  2.48%

Total Fund

Short Term
2.00%

Intl Equity
17.50%

Other Absolute Return
10.00%

Other Real Return
10.00%

Special Inv.
10.00%

Real Estate
5.00%

Domestic Equity
17.50%

Fixed Income
28.00%

Policy Index

$826,960,050
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W i l s h i r e  C o n s u l t i n g

ACTUAL ALLOCATION VS POLICY ALLOCATION
KERS (H) Insurance Plan Composite
As of December 31, 2017

© 2018 Wilshire Associates Inc.

Fixed Income
96,101,907  18.74%

Domestic Equity
127,667,163  24.89%

Intl Equity
132,397,218  25.82%

Other Absolute Return
34,399,921  6.71%

Other Real Return
43,364,097  8.46%

Special Investments
45,225,455  8.82%

Real Estate
25,385,353  4.95%

Short Term
8,311,632  1.62%

Total Fund

Short Term
2.00%

Intl Equity
17.50%

Other Absolute Return
10.00%

Other Real Return
10.00%

Special Inv.
10.00%

Real Estate
5.00%

Domestic Equity
17.50%

Fixed Income
28.00%

Policy Index

$512,852,745
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W i l s h i r e  C o n s u l t i n g

ACTUAL ALLOCATION VS POLICY ALLOCATION
CERS Insurance Plan Composite
As of December 31, 2017

© 2018 Wilshire Associates Inc.

Fixed Income
397,198,163  17.24%

Domestic Equity
568,993,862  24.70%

Intl Equity
589,792,493  25.61%

Other Absolute Return
147,134,031  6.39%

Other Real Return
206,519,784  8.97%

Special Investments
242,617,348  10.53%

Real Estate
110,074,466  4.78%

Short Term
41,014,110  1.78%

Total Fund

Short Term
2.00%

Intl Equity
17.50%

Other Absolute Return
10.00%

Other Real Return
10.00%

Special Inv.
10.00%

Real Estate
5.00%

Domestic Equity
17.50%

Fixed Income
28.00%

Policy Index

$2,303,344,256
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W i l s h i r e  C o n s u l t i n g

ACTUAL ALLOCATION VS POLICY ALLOCATION
CERS (H) Insurance Plan Composite
As of December 31, 2017

© 2018 Wilshire Associates Inc.

Fixed Income
207,044,049  16.50%

Domestic Equity
310,909,176  24.77%

Intl Equity
322,349,669  25.69%

Other Absolute Return
82,412,107  6.57%

Other Real Return
107,379,822  8.56%

Special Investments
136,195,370  10.85%

Real Estate
60,368,488  4.81%

Short Term
28,288,914  2.25%

Total Fund

Short Term
2.00%

Intl Equity
17.50%

Other Absolute Return
10.00%

Other Real Return
10.00%

Special Inv.
10.00%

Real Estate
5.00%

Domestic Equity
17.50%

Fixed Income
28.00%

Policy Index

$1,254,947,593
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W i l s h i r e  C o n s u l t i n g

ACTUAL ALLOCATION VS POLICY ALLOCATION
SPRS Insurance Plan Composite
As of December 31, 2017

© 2018 Wilshire Associates Inc.

Fixed Income
30,487,807  16.16%

Domestic Equity
46,865,467  24.85%

Intl Equity
48,547,771  25.74%

Other Absolute Return
12,898,327  6.84%

Other Real Return
14,760,672  7.83%

Special Investments
20,812,930  11.03%

Real Estate
9,666,912  5.13%

Short Term
4,569,412  2.42%

Total Fund

Short Term
2.00%

Intl Equity
17.50%

Other Absolute Return
10.00%

Other Real Return
10.00%

Special Inv.
10.00%

Real Estate
5.00%

Domestic Equity
17.50%

Fixed Income
28.00%

Policy Index

$186,609,297
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
KRS Insurance Plan Composite
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

0%

2%

4%

6%

8%

10%

12%

14%

16%

18%

20%

Ω 1
2

Ω 1

2

Ω 1

Ω 1

Ω
1

Ω 1 Ω 1

Ω 1

 Med
75th

95th

25th
 5th

Ω  KRS Insurance Plan
1  KRS Allocation I 
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5th  %tile
25th %tile
Median
75th %tile
95th %tile
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

3.68 (55)
3.58 (63)
2.80 (91)

4.47
4.05
3.73
3.36
1.93
154

7.90 (25)
7.63 (35)
6.08 (86)

8.50
7.90
7.26
6.73
3.97
154

11.63 (19)
11.37 (28)

12.33
11.47
10.47
9.58
5.89
154

16.77 (15)
16.57 (21)

18.33
16.30
15.17
13.93
8.56
154

12.89 (  9)
12.28 (25)

13.49
12.28
11.67
10.70
7.05
149

8.64 (14)
8.52 (16)

8.95
8.27
7.73
6.75
4.44
145

8.62 (65)
8.95 (53)

10.70
9.94
9.08
8.02
4.88
144

4.73 (93)
5.17 (86)

7.13
6.44
6.11
5.62
4.56
119

*TUCS Total Ret of Master Trusts - Public Universe - Gross of Fees 25
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W i l s h i r e  C o n s u l t i n g

RISK / RETURN ANALYSIS
KRS Insurance Plan
Five Years Ending December 31, 2017

© 2018 Wilshire Associates Inc.
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Value Rank

Standard Deviation

Value Rank

KRS Insurance Plan

KRS Allocation Index

Median

Ω
1

8.62

8.95

9.08

65
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4.79

5.00

4.84
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W i l s h i r e  C o n s u l t i n g

CUMULATIVE SKILL ANALYSIS
KRS Insurance Plan Composite
Five Years Ending December 31, 2017

© 2018 Wilshire Associates Inc.
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

KRS Insurance Plan

     Net of Fee Return

     KRS Allocation Index

         Value Added

     KRS IPS Benchmark

KERS Insurance Plan

     Net of Fee Return

     KERS Allocation Index

         Value Added

     KERS IPS Benchmark

     Assumed Rate 6.25%

KERS (H) Insurance Plan

     Net of Fee Return

     KERS (H) Allocation Index       

         Value Added

     KERS (H) IPS Benchmark          

     Assumed Rate 6.25%

CERS Insurance Plan

     Net of Fee Return

     CERS Allocation Index

         Value Added

     CERS IPS Benchmark

     Assumed Rate 6.25%

3.53

3.58

-0.05

2.80

3.33

3.53

-0.19

2.75

1.53

3.50

3.57

-0.07

2.79

1.53

3.56

3.58

-0.02

2.81

1.53

7.50

7.63

-0.13

6.08

7.12

7.58

-0.47

6.04

3.08

7.44

7.62

-0.18

6.08

3.08

7.57

7.64

-0.07

6.10

3.08

11.02

11.37

-0.35

10.51

11.32

-0.81

10.94

11.36

-0.43

11.10

11.38

-0.28

16.10

16.57

-0.48

15.49

16.52

-1.04

16.03

16.57

-0.54

16.18

16.59

-0.40

7.91

8.52

-0.62

7.54

8.36

-0.82

7.83

8.37

-0.55

7.96

8.38

-0.42

8.07

8.95

-0.88

7.72

8.82

-1.10

8.07

8.83

-0.77

8.13

8.84

-0.71

4.44

5.17

-0.74

4.27

5.11

-0.84

4.44

5.12

-0.68

4.47

5.12

-0.65

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

7.54

7.98

-0.43

7.49

7.96

-0.47

7.54

7.96

-0.41

7.55

7.96

-0.41
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

CERS (H) Insurance Plan

     Net of Fee Return

     CERS (H) Allocation Index       

         Value Added

     CERS (H) IPS Benchmark          

     Assumed Rate 6.25%

SPRS Insurance Plan

     Net of Fee Return

     SPRS Allocation Index

         Value Added

     SPRS IPS Benchmark

     Assumed Rate 6.25%

3.58

3.58

-0.01

2.80

1.53

3.58

3.58

0.01

2.80

1.53

7.59

7.64

-0.04

6.09

3.08

7.61

7.64

-0.03

6.09

3.08

11.16

11.38

-0.22

11.19

11.38

-0.19

16.25

16.58

-0.33

16.28

16.58

-0.31

8.03

8.38

-0.35

7.99

8.38

-0.38

8.16

8.83

-0.67

8.14

8.83

-0.69

4.48

5.12

-0.64

4.47

5.12

-0.64

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

7.56

7.96

-0.40

7.56

7.96

-0.40
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

US Equity Composite

     Net of Fee Return

     Russell 3000

         Value Added

Non-US Equity Composite

     Net of Fee Return

     Policy Index

         Value Added

Fixed Income Composite

     Net of Fee Return

     Policy Index

         Value Added

     Bloomberg Global Aggregate      

Real Return Composite

     Net of Fee Return

     Real Return Index (I)

         Value Added

Real Estate Composite

     Net of Fee Return

     NCREIF ODCE NOF 1 Quarter Lag   

         Value Added

Absolute Return Composite

     Net of Fee Return

     HFRI FOF Div (1 Month Lag)      

         Value Added

6.00

6.34

-0.33

5.55

5.23

0.33

0.39

0.44

-0.05

1.08

0.73

0.53

0.20

2.27

1.64

0.63

1.31

1.67

-0.37

10.59

11.20

-0.61

12.77

11.91

0.86

1.37

1.94

-0.57

2.86

2.15

1.06

1.09

4.85

3.13

1.72

3.35

3.30

0.05

13.60

14.55

-0.95

19.81

18.69

1.13

2.92

3.82

-0.90

5.54

2.83

1.15

1.68

7.17

4.72

2.45

3.79

4.23

-0.45

19.26

21.13

-1.87

29.30

28.30

1.00

4.54

5.79

-1.25

7.39

7.38

3.70

3.68

10.54

6.69

3.84

5.35

7.11

-1.76

10.82

11.12

-0.30

9.08

8.44

0.64

4.38

5.45

-1.07

2.02

3.40

2.24

1.16

9.76

9.84

-0.08

2.27

2.12

0.14

14.98

15.58

-0.60

7.95

7.35

0.59

3.31

4.08

-0.77

0.79

1.76

2.43

-0.68

9.11

10.57

-1.46

4.65

3.91

0.74

8.24

8.60

-0.36

0.73

2.13

-1.40

4.95

5.07

-0.12

3.09

 6/30/92

 6/30/92

 6/30/92

 3/31/00

 3/31/00

 3/31/00

 6/30/92

 6/30/92

 6/30/92

 6/30/92

 6/30/11

 6/30/11

 6/30/11

 6/30/09

 6/30/09

 6/30/09

 3/31/10

 3/31/10

 3/31/10

9.80

9.95

-0.16

2.61

2.98

-0.37

6.45

6.46

-0.00

5.19

3.73

2.85

0.88

9.23

7.87

1.36

4.07

3.01

1.07

30

6.3

Investment Committee Meeting- May 1, 2018 - Wilshire Performance Reporting- David Lindburg

573

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



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

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

Private Equity Composite

     Net of Fee Return

     KRS Short Term PE Index         

         Value Added

     Russell 3000 +3% Qtr Lag        

Cash Composite

     Net of Fee Return

     91-Day Treasury Bill

         Value Added

3.50

3.50

-0.00

5.35

0.63

0.28

0.35

8.46

8.46

-0.00

9.54

1.01

0.55

0.47

14.79

14.79

-0.00

16.77

1.25

0.75

0.50

18.06

18.06

-0.00

25.02

1.42

0.85

0.56

14.17

14.17

-0.00

15.14

0.69

0.41

0.28

15.26

15.26

-0.00

18.48

0.50

0.27

0.24

9.75

9.75

-0.00

11.30

0.60

0.39

0.21

 6/30/02

 6/30/02

 6/30/02

 6/30/02

 6/30/92

 6/30/92

 6/30/92

9.99

9.99

-0.00

10.83

2.67

2.64

0.03
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W i l s h i r e  C o n s u l t i n g

CUSTOM BENCHMARK SPECIFICATION
KRS Insurance Plan
December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter Start Quarter End  Percent Description

KRS Allocation Index

KRS IPS Benchmark

6/87

9/17

12/17

9/17

6/17

9/17

12/17

9/17

100.00

10.00

2.00

10.00

5.00

8.00

6.00

6.00

26.50

26.50

10.00

8.00

8.00

2.00

8.00

24.50

5.00

10.00

24.50

2.00

10.00

10.00

5.00

10.00

4.00

24.00

17.50

17.50

KRS Allocation Index

HFRI Diversified Index

91-Day Treasury Bill

KRS Short Term PE Benchmark

NCREIF ODCE NOF 1 Quarter Lag

Real Return Index (I)

Bloomberg High Yield

Bloomberg Universal

Russell 3000

MSCI ACWI Ex USA IMI Index ($G)

HFRI Diversified Index

Bloomberg High Yield

Bloomberg Universal

91-Day Treasury Bill

Real Return Index (I)

MSCI ACWI Ex USA IMI ($N)

NCREIF ODCE NOF 1 Quarter Lag

KRS Short Term PE Benchmark

Russell 3000

91-Day Treasury Bill

KRS Short Term PE Benchmark

HFRI FOF Div (1 Month Lag)

NCREIF ODCE NOF 1 Quarter Lag

Real Return Index (I)

Bloomberg Universal

Bloomberg High Yield

MSCI ACWI Ex USA IMI Index ($G)

Russell 3000
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W i l s h i r e  C o n s u l t i n g

CUSTOM BENCHMARK SPECIFICATION
KRS Insurance Plan
December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter Start Quarter End  Percent Description

KRS IPS Benchmark (cont.) 12/17 12/17 2.00

10.00

10.00

5.00

10.00

4.00

24.00

17.50

17.50

91-Day Treasury Bill

KRS Short Term PE Benchmark

HFRI FOF Div (1 Month Lag)

NCREIF ODCE NOF 1 Quarter Lag

Real Return Index (I)

Bloomberg Universal

Bloomberg High Yield

MSCI ACWI Ex USA IMI ($N)

Russell 3000
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W i l s h i r e  C o n s u l t i n g

CUSTOM BENCHMARK SPECIFICATION
KERS Insurance Plan
December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter Start Quarter End  Percent Description

KERS Allocation Index

KERS IPS Benchmark

6/87

9/17

12/17

9/17

6/17

9/17

12/17

9/17

100.00

10.00

26.50

26.50

6.00

6.00

8.00

5.00

10.00

2.00

24.50

10.00

5.00

24.50

8.00

2.00

8.00

8.00

10.00

2.00

10.00

10.00

5.00

10.00

4.00

24.00

17.50

17.50

KERS Allocation Index

HFRI Diversified Index

MSCI ACWI Ex USA IMI Index ($G)

Russell 3000

Bloomberg Universal

Bloomberg High Yield

Real Return Index (I)

NCREIF ODCE NOF 1 Quarter Lag

KERS Short Term PE Benchmark

91-Day Treasury Bill

Russell 3000

KERS Short Term PE Benchmark

NCREIF ODCE NOF 1 Quarter Lag

MSCI ACWI Ex USA IMI ($N)

Real Return Index (I)

91-Day Treasury Bill

Bloomberg Universal

Bloomberg High Yield

HFRI Diversified Index

91-Day Treasury Bill

KERS Short Term PE Benchmark

HFRI FOF Div (1 Month Lag)

NCREIF ODCE NOF 1 Quarter Lag

Real Return Index (I)

Bloomberg Universal

Bloomberg High Yield

MSCI ACWI Ex USA IMI Index ($G)

Russell 3000
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W i l s h i r e  C o n s u l t i n g

CUSTOM BENCHMARK SPECIFICATION
KERS Insurance Plan
December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter Start Quarter End  Percent Description

KERS IPS Benchmark (cont.)

Assumed Rate 6.25%

12/17

9/17

12/17

12/17

17.50

17.50

24.00

4.00

10.00

5.00

10.00

10.00

2.00

100.00

Russell 3000

MSCI ACWI Ex USA IMI ($N)

Bloomberg High Yield

Bloomberg Universal

Real Return Index (I)

NCREIF ODCE NOF 1 Quarter Lag

HFRI FOF Div (1 Month Lag)

KERS Short Term PE Benchmark

91-Day Treasury Bill

Assumed Rate 6.25%
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W i l s h i r e  C o n s u l t i n g

CUSTOM BENCHMARK SPECIFICATION
KERS (H) Insurance Plan
December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter Start Quarter End  Percent Description

KERS (H) Allocation Index       

KERS (H) IPS Benchmark          

6/87

9/17

12/17

9/17

6/17

9/17

12/17

9/17

100.00

10.00

2.00

10.00

5.00

8.00

6.00

6.00

26.50

26.50

10.00

24.50

10.00

5.00

24.50

8.00

2.00

8.00

8.00

17.50

17.50

24.00

4.00

10.00

5.00

10.00

10.00

2.00

KERS (H) Allocation Index

HFRI Diversified Index

91-Day Treasury Bill

KERS (H) Short Term PE Benchmark

NCREIF ODCE NOF 1 Quarter Lag

Real Return Index (I)

Bloomberg High Yield

Bloomberg Universal

Russell 3000

MSCI ACWI Ex USA IMI Index ($G)

HFRI Diversified Index

Russell 3000

KERS (H) Short Term PE Benchmark

NCREIF ODCE NOF 1 Quarter Lag

MSCI ACWI Ex USA IMI ($N)

Real Return Index (I)

91-Day Treasury Bill

Bloomberg Universal

Bloomberg High Yield

Russell 3000

MSCI ACWI Ex USA IMI Index ($G)

Bloomberg High Yield

Bloomberg Universal

Real Return Index (I)

NCREIF ODCE NOF 1 Quarter Lag

HFRI FOF Div (1 Month Lag)

KERS (H) Short Term PE Benchmark

91-Day Treasury Bill
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W i l s h i r e  C o n s u l t i n g

CUSTOM BENCHMARK SPECIFICATION
KERS (H) Insurance Plan
December 31, 2017

© 2018 Wilshire Associates Inc.

 

   

 

Quarter Start

 

Quarter End  

 

Percent

 

Description

 

KERS (H) IPS Benchmark (cont.)

 

 

 

 

 

 

 

 

 

Assumed Rate 6.25%              

 

 

12/17

 

 

 

 

 

 

 

 

 

9/17

 

 

12/17

 

 

 

 

 

 

 

 

 

12/17

 

 

17.50

17.50

24.00

4.00

10.00

5.00

10.00

10.00

2.00

 

100.00

 

 

Russell 3000

MSCI ACWI Ex USA IMI ($N)

Bloomberg High Yield

Bloomberg Universal

Real Return Index (I)

NCREIF ODCE NOF 1 Quarter Lag

HFRI FOF Div (1 Month Lag)

KERS (H) Short Term PE Benchmark

91-Day Treasury Bill

 

Assumed Rate 6.25%
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W i l s h i r e  C o n s u l t i n g

CUSTOM BENCHMARK SPECIFICATION
CERS Insurance Plan
December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter Start Quarter End  Percent Description

CERS Allocation Index

CERS IPS Benchmark

6/87

9/17

12/17

9/17

6/17

9/17

12/17

9/17

100.00

10.00

2.00

10.00

5.00

8.00

6.00

6.00

26.50

26.50

10.00

8.00

8.00

2.00

8.00

24.50

5.00

10.00

24.50

17.50

17.50

24.00

4.00

10.00

5.00

10.00

10.00

2.00

CERS Allocation Index

HFRI Diversified Index

91-Day Treasury Bill

CERS Short Term PE Benchmark

NCREIF ODCE NOF 1 Quarter Lag

Real Return Index (I)

Bloomberg High Yield

Bloomberg Universal

Russell 3000

MSCI ACWI Ex USA IMI Index ($G)

HFRI Diversified Index

Bloomberg High Yield

Bloomberg Universal

91-Day Treasury Bill

Real Return Index (I)

MSCI ACWI Ex USA IMI ($N)

NCREIF ODCE NOF 1 Quarter Lag

CERS Short Term PE Benchmark

Russell 3000

Russell 3000

MSCI ACWI Ex USA IMI Index ($G)

Bloomberg High Yield

Bloomberg Universal

Real Return Index (I)

NCREIF ODCE NOF 1 Quarter Lag

HFRI FOF Div (1 Month Lag)

CERS Short Term PE Benchmark

91-Day Treasury Bill
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W i l s h i r e  C o n s u l t i n g

CUSTOM BENCHMARK SPECIFICATION
CERS Insurance Plan
December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter Start Quarter End  Percent Description

CERS IPS Benchmark (cont.)

Assumed Rate 6.25%

12/17

9/17

12/17

12/17

2.00

10.00

10.00

5.00

10.00

4.00

24.00

17.50

17.50

100.00

91-Day Treasury Bill

CERS Short Term PE Benchmark

HFRI FOF Div (1 Month Lag)

NCREIF ODCE NOF 1 Quarter Lag

Real Return Index (I)

Bloomberg Universal

Bloomberg High Yield

MSCI ACWI Ex USA IMI ($N)

Russell 3000

Assumed Rate 6.25%
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W i l s h i r e  C o n s u l t i n g

CUSTOM BENCHMARK SPECIFICATION
CERS (H) Insurance Plan
December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter Start Quarter End  Percent Description

CERS (H) Allocation Index       

CERS (H) IPS Benchmark          

6/87

9/17

12/17

9/17

6/17

9/17

12/17

9/17

100.00

10.00

2.00

10.00

5.00

8.00

6.00

6.00

26.50

26.50

10.00

24.50

10.00

5.00

24.50

8.00

2.00

8.00

8.00

17.50

17.50

24.00

4.00

10.00

5.00

10.00

10.00

2.00

CERS (H) Allocation Index

HFRI Diversified Index

91-Day Treasury Bill

CERS (H) Short Term PE Benchmark

NCREIF ODCE NOF 1 Quarter Lag

Real Return Index (I)

Bloomberg High Yield

Bloomberg Universal

Russell 3000

MSCI ACWI Ex USA IMI Index ($G)

HFRI Diversified Index

Russell 3000

CERS (H) Short Term PE Benchmark

NCREIF ODCE NOF 1 Quarter Lag

MSCI ACWI Ex USA IMI ($N)

Real Return Index (I)

91-Day Treasury Bill

Bloomberg Universal

Bloomberg High Yield

Russell 3000

MSCI ACWI Ex USA IMI Index ($G)

Bloomberg High Yield

Bloomberg Universal

Real Return Index (I)

NCREIF ODCE NOF 1 Quarter Lag

HFRI FOF Div (1 Month Lag)

CERS (H) Short Term PE Benchmark

91-Day Treasury Bill
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W i l s h i r e  C o n s u l t i n g

CUSTOM BENCHMARK SPECIFICATION
CERS (H) Insurance Plan
December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter Start Quarter End  Percent Description

CERS (H) IPS Benchmark (cont.)

Assumed Rate 6.25%

12/17

9/17

12/17

12/17

17.50

17.50

24.00

4.00

10.00

5.00

10.00

10.00

2.00

100.00

Russell 3000

MSCI ACWI Ex USA IMI ($N)

Bloomberg High Yield

Bloomberg Universal

Real Return Index (I)

NCREIF ODCE NOF 1 Quarter Lag

HFRI FOF Div (1 Month Lag)

CERS (H) Short Term PE Benchmark

91-Day Treasury Bill

Assumed Rate 6.25%
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W i l s h i r e  C o n s u l t i n g

CUSTOM BENCHMARK SPECIFICATION
SPRS Insurance Plan
December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter Start Quarter End  Percent Description

SPRS Allocation Index

SPRS IPS Benchmark

6/87

9/17

12/17

9/17

6/17

9/17

12/17

9/17

100.00

10.00

26.50

6.00

6.00

8.00

5.00

10.00

2.00

26.50

10.00

24.50

10.00

5.00

24.50

8.00

2.00

8.00

8.00

17.50

17.50

24.00

4.00

10.00

5.00

10.00

10.00

2.00

SPRS Allocation Index

HFRI Diversified Index

Russell 3000

Bloomberg Universal

Bloomberg High Yield

Real Return Index (I)

NCREIF ODCE NOF 1 Quarter Lag

SPRS Short Term PE Benchmark

91-Day Treasury Bill

MSCI ACWI Ex USA IMI Index ($G)

HFRI Diversified Index

Russell 3000

SPRS Short Term PE Benchmark

NCREIF ODCE NOF 1 Quarter Lag

MSCI ACWI Ex USA IMI ($N)

Real Return Index (I)

91-Day Treasury Bill

Bloomberg Universal

Bloomberg High Yield

Russell 3000

MSCI ACWI Ex USA IMI Index ($G)

Bloomberg High Yield

Bloomberg Universal

Real Return Index (I)

NCREIF ODCE NOF 1 Quarter Lag

HFRI FOF Div (1 Month Lag)

SPRS Short Term PE Benchmark

91-Day Treasury Bill

42

6.3

Investment Committee Meeting- May 1, 2018 - Wilshire Performance Reporting- David Lindburg

585

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



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

CUSTOM BENCHMARK SPECIFICATION
SPRS Insurance Plan
December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter Start Quarter End  Percent Description

SPRS IPS Benchmark (cont.)

Assumed Rate 6.25%

12/17

9/17

12/17

12/17

17.50

17.50

24.00

4.00

10.00

5.00

10.00

10.00

2.00

100.00

Russell 3000

MSCI ACWI Ex USA IMI ($N)

Bloomberg High Yield

Bloomberg Universal

Real Return Index (I)

NCREIF ODCE NOF 1 Quarter Lag

HFRI FOF Div (1 Month Lag)

SPRS Short Term PE Benchmark

91-Day Treasury Bill

Assumed Rate 6.25%
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W i l s h i r e  C o n s u l t i n g

MANAGER ALLOCATION
US Equity Composite
As of December 31, 2017

© 2018 Wilshire Associates Inc.

Internal US Mid Cap
$134,044,012  10.65%

NTGI Structured
$104,386,829  8.29%

Systematic
$127,282,986  10.11%

Transition Account
$5,877  0.00%

Scientific Beta
$140,961,613  11.20%

S&P 500 Index
$606,718,915  48.21%

Westfield Capital
$70,202,230  5.58%

River Road FAV
$59,226,799  4.71%

River Road
$15,682,819  1.25%
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
US Equity Composite
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

2%

4%

6%

8%

10%

12%

14%

16%

18%

20%

22%

24%

26%

1

1

1

1

1

1

1

1

 Med
75th

95th

25th
 5th

  US Equity Composite
1  Russell 3000     

5th  %tile
25th %tile
Median
75th %tile
95th %tile
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

6.02 (56)
6.34 (33)

7.20
6.55
6.09
5.41
2.80
128

10.63 (71)
11.20 (39)

12.49
11.43
11.09
10.47
6.60
125

13.68 (69)
14.55 (43)

16.51
14.85
14.45
13.21
8.35
122

19.37 (69)
21.13 (43)

24.39
21.77
20.89
18.64
13.55

117

17.04 (23)
16.86 (29)

18.50
16.96
16.65
15.51
11.84

115

10.91 (46)
11.12 (31)

12.22
11.25
10.82
10.09
6.96
107

15.11 (56)
15.58 (29)

16.56
15.65
15.21
14.40
11.73

103

8.31 (58)
8.60 (39)

10.06
8.73
8.48
7.92
6.07

83

*TUCS Total Ret of US Equity Investment Pools Universe - Gross of Fees 46
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W i l s h i r e  C o n s u l t i n g

CUMULATIVE SKILL ANALYSIS
US Equity Composite
Five Years Ending December 31, 2017

© 2018 Wilshire Associates Inc.

  
 

12/13 12/14 12/15 12/16 12/17
-4.00

-3.00

-2.00

-1.00

0.00

1.00

2.00

3.00

4.00

Quarterly NOF Value Added vs. Russell 3000 80% Confidence Band

Excess Return:

Excess Risk:

-0.52

1.04

Information Ratio:

T-Stat:

-0.50

-1.11
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

S&P 500 Index

     Net of Fee Return

     Standard & Poor’s 500

         Value Added

Scientific Beta

     Net of Fee Return

     Standard & Poor’s 500

         Value Added

River Road

     Net of Fee Return

     Russell 3000 Value

         Value Added

River Road FAV

     Net of Fee Return

     Russell 3000 Value

         Value Added

Westfield Capital

     Net of Fee Return

     Russell 3000 Growth

         Value Added

Systematic

     Net of Fee Return

     Russell Mid Cap Value

         Value Added

6.60

6.64

-0.05

5.90

6.64

-0.74

4.12

5.08

-0.96

1.15

5.08

-3.93

5.10

7.61

-2.50

8.13

5.50

2.62

11.37

11.42

-0.06

9.12

11.42

-2.31

6.44

8.51

-2.06

4.76

8.51

-3.75

10.95

13.98

-3.03

14.42

7.76

6.66

14.86

14.86

-0.01

12.95

14.86

-1.91

6.62

9.91

-3.29

8.70

9.91

-1.21

16.97

19.29

-2.32

14.14

9.24

4.90

22.02

21.83

0.19

19.05

21.83

-2.78

10.00

13.19

-3.19

11.61

13.19

-1.59

29.22

29.59

-0.37

15.65

13.34

2.31

11.40

11.41

-0.02

8.47

8.71

-0.24

8.85

13.51

-4.66

9.64

9.00

0.64

15.75

15.79

-0.05

13.21

13.95

-0.74

15.14

17.16

-2.02

13.28

14.68

-1.39

8.86

8.49

0.37

 6/30/01

 6/30/01

 6/30/01

 6/30/16

 6/30/16

 6/30/16

 6/30/11

 6/30/11

 6/30/11

 6/30/16

 6/30/16

 6/30/16

 6/30/11

 6/30/11

 6/30/11

 6/30/12

 6/30/12

 6/30/12

7.44

6.97

0.47

15.20

19.95

-4.74

11.65

12.37

-0.72

20.43

16.72

3.71

12.97

14.63

-1.67

13.76

15.23

-1.46
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

Internal US Mid Cap

     Net of Fee Return

     S&P 400 Mid Cap

         Value Added

NTGI Structured

     Net of Fee Return

     Russell 2000

         Value Added

Transition Account

     Net of Fee Return

US Equity Composite

     Net of Fee Return

     Russell 3000

         Value Added

6.39

6.25

0.14

3.53

3.34

0.19

6.00

6.34

-0.33

9.83

9.68

0.15

9.14

9.20

-0.06

10.59

11.20

-0.61

11.98

11.84

0.14

11.92

11.89

0.03

13.60

14.55

-0.95

16.48

16.24

0.24

14.66

14.65

0.01

19.26

21.13

-1.87

11.25

11.14

0.11

10.33

9.96

0.38

10.82

11.12

-0.30

14.62

14.12

0.50

14.98

15.58

-0.60

8.24

8.60

-0.36

 9/30/14

 9/30/14

 9/30/14

 6/30/11

 6/30/11

 6/30/11

 6/30/11

 6/30/92

 6/30/92

 6/30/92

12.43

12.35

0.08

12.43

11.53

0.90

9.80

9.95

-0.16

49

6.3

Investment Committee Meeting- May 1, 2018 - Wilshire Performance Reporting- David Lindburg

592

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



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

INVESTMENT MANAGER ANALYSIS
S&P 500 Index
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark

12/13 12/14 12/15 12/16 12/17

-0.40

-0.30

-0.20

-0.10

-0.00

0.10

0.20

0.30

0.40

Quarterly NOF Value Added vs. Standard & Poor’s 500 80% Confidence Band

Excess Return:

Excess Risk:

-0.04

0.11

Information Ratio:

T-Stat:

-0.36

-0.81

Value-Added Analysis vs Benchmark

6/13 12/13 6/14 12/14 6/15 12/15 6/16 12/16 6/17 12/17

-0.5%

-0.4%

-0.3%

-0.2%

-0.1%

-0.0%

0.1%

0.2%

0.3%

-0.03���������������-0.03���������������-0.03���������������-0.02���������������
-0.04���������������

-0.02���������������-0.01���������������

0.02����������������0.01����������������

-0.01���������������

0.04����������������0.04����������������

-0.08���������������-0.08���������������
-0.04���������������

-0.08���������������

0.17����������������

0.05����������������

-0.01���������������
-0.05���������������

Cumulative Value Added

Quarterly NOF Value Added vs. Standard & Poor’s 500

Performance Comparison vs Peer Universe*

2%

4%

6%

8%

10%

12%

14%

16%

18%

20%

22%

24%

26%

28%

30%

⊕ 1

⊕ 1

⊕ 1

⊕ 1

⊕ 1

⊕ 1

⊕ 1

⊕ 1
 Med
75th

95th

25th
 5th

⊕   S&P 500 Index                 
1  Standard & Poo 

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

6.60 (59)
6.64 (57)

6.93
183

11.37 (54)
11.42 (53)

11.56
182

14.86 (52)
14.86 (52)

15.05
182

22.02 (50)
21.83 (51)

22.09
181

16.72 (34)
16.79 (29)

15.95
180

11.40 (31)
11.41 (31)

10.67
176

15.75 (42)
15.79 (42)

15.44
169

8.87 (45)
8.49 (57)

8.72
142

*Compass Total Returns of Active Large Core Equity Portfolios Universe - Gross of Fees 50
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
Scientific Beta
December 31, 2017

© 2018 Wilshire Associates Inc.

Value-Added Analysis vs Benchmark

12/16 6/17 12/17

-6.5%

-6.0%

-5.5%

-5.0%

-4.5%

-4.0%

-3.5%

-3.0%

-2.5%

-2.0%

-1.5%

-1.0%

-0.5%

0.0%

0.5%

1.0%

-2.77���������������

-1.08���������������
-0.67���������������

0.42����������������

-1.45���������������

-0.74���������������

Cumulative Value Added

Quarterly NOF Value Added vs. Standard & Poor’s 500

Performance Comparison vs Peer Universe*

2%

4%

6%

8%

10%

12%

14%

16%

18%

20%

22%

24%

26%

28%

30%

1

1

1

1

1

1

1

1
 Med
75th

95th

25th
 5th

  Scientific Bet 
1  Standard & Poo 

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

5.90 (72)
6.64 (57)

6.93
183

9.12 (79)
11.42 (53)

11.56
182

12.95 (77)
14.86 (52)

15.05
182

19.05 (80)
21.83 (51)

22.09
181

16.79 (29)

15.95
180

11.41 (31)

10.67
176

15.79 (42)

15.44
169

8.49 (57)

8.72
142

*Compass Total Returns of Active Large Core Equity Portfolios Universe - Gross of Fees 51
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
River Road
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark

12/13 12/14 12/15 12/16 12/17

-14.00

-12.00

-10.00

-8.00

-6.00

-4.00

-2.00

0.00

2.00

4.00

6.00

8.00

10.00

12.00

14.00

Quarterly NOF Value Added vs. Russell 3000 Value 80% Confidence Band

Excess Return:

Excess Risk:

-0.65

3.95

Information Ratio:

T-Stat:

-0.16

-0.37

Value-Added Analysis vs Benchmark

6/13 12/13 6/14 12/14 6/15 12/15 6/16 12/16 6/17 12/17

-5.0%

-4.0%

-3.0%

-2.0%

-1.0%

0.0%

1.0%

2.0%

3.0%

4.0%

5.0%

6.0%

7.0%

1.57����������������

-0.13���������������

0.05����������������

-1.48���������������

-2.39���������������

-0.45���������������

0.51����������������

-0.29���������������

1.23����������������

-2.74���������������

2.38����������������

-0.89���������������

6.10����������������

-3.12���������������

-0.37���������������-0.46���������������

0.18����������������

-1.12���������������-1.03���������������-0.96���������������

Cumulative Value Added

Quarterly NOF Value Added vs. Russell 3000 Value

Performance Comparison vs Peer Universe*

2%

4%

6%

8%

10%

12%

14%

16%

18%

20%

22%

24%

26%

1

1
1

1

1

1

1

 Med
75th

95th

25th
 5th

  River Road          
1  Russell 3000 V 

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

4.26 (87)
5.08 (78)

6.20
245

6.80 (90)
8.51 (79)

10.63
239

7.36 (95)
9.91 (85)

12.84
239

10.88 (94)
13.19 (90)

17.15
239

15.97 (55)
15.77 (58)

16.33
239

9.09 (57)
8.71 (68)

9.55
239

13.89 (70)
13.95 (69)

14.61
234

8.19
204

*Compass Total Returns of Active Large Value Equity Portfolios Universe - Gross of Fees 52
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
River Road FAV
December 31, 2017

© 2018 Wilshire Associates Inc.

Value-Added Analysis vs Benchmark

12/16 6/17 12/17

-5.0%

-4.0%

-3.0%

-2.0%

-1.0%

0.0%

1.0%

2.0%

3.0%

4.0%

5.0%

6.0%

7.0%

8.0%

9.0%

10.0%

4.66����������������

1.86����������������

-0.32���������������

2.47����������������

0.30����������������

-3.93���������������

Cumulative Value Added

Quarterly NOF Value Added vs. Russell 3000 Value

Performance Comparison vs Peer Universe*

0%

2%

4%

6%

8%

10%

12%

14%

16%

18%

20%

22%

24%

26%

1

1
1

1

 Med
75th

95th

25th
 5th

  River Road FAV                
1  Russell 3000 V 

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

0.92 (99)
5.08 (78)

6.20
245

4.65 (98)
8.51 (79)

10.63
239

8.75 (92)
9.91 (85)

12.84
239

11.83 (94)
13.19 (90)

17.15
239

16.33
239

9.55
239

14.61
234

8.19
204

*Compass Total Returns of Active Large Value Equity Portfolios Universe - Gross of Fees 53
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
Westfield Capital
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark

12/13 12/14 12/15 12/16 12/17

-12.00

-10.00
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-6.00

-4.00

-2.00

0.00

2.00

4.00

6.00

8.00

10.00

12.00

14.00

Quarterly NOF Value Added vs. Russell 3000 Growth 80% Confidence Band

Excess Return:

Excess Risk:

-1.73

3.54

Information Ratio:

T-Stat:

-0.49

-1.09

Value-Added Analysis vs Benchmark

6/13 12/13 6/14 12/14 6/15 12/15 6/16 12/16 6/17 12/17

-9.0%

-8.0%

-7.0%

-6.0%

-5.0%

-4.0%

-3.0%

-2.0%

-1.0%

0.0%

1.0%

2.0%

3.0%

4.0%

5.0%

6.0%

1.38����������������

-0.83���������������

1.84����������������1.57����������������

0.63����������������

-0.24���������������

-1.73���������������

1.79����������������

0.32����������������

-2.04���������������

-3.34���������������

-1.1����������������

-3.54���������������

-2.37���������������

1.66����������������

-1.52���������������

1.84����������������

0.77����������������

-0.36���������������

-2.5����������������

Cumulative Value Added

Quarterly NOF Value Added vs. Russell 3000 Growth

Performance Comparison vs Peer Universe*

0%

5%

10%

15%

20%

25%

30%

35%

40%

∞
1

∞
1

∞1

∞1

∞
1

∞
1

∞1

 Med
75th
95th

25th
 5th

∞  Westfield Capi 
1  Russell 3000 G 

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

5.24 (86)
7.61 (29)

7.05
190

11.24 (69)
13.98 (29)

12.72
185

17.44 (62)
19.29 (39)

18.47
184

29.90 (40)
29.59 (41)

28.49
184

14.98 (67)
17.97 (16)

16.00
184

9.40 (95)
13.51 (25)

12.12
184

15.79 (63)
17.16 (32)

16.65
177

9.59
166

*Compass Total Returns of Active Large Growth Equity Portfolios Universe - Gross of Fees 54
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
Systematic
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark
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Quarterly NOF Value Added vs. Russell Mid Cap Value 80% Confidence Band

Excess Return:

Excess Risk:

-1.21

5.10

Information Ratio:

T-Stat:

-0.24

-0.53

Value-Added Analysis vs Benchmark
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Cumulative Value Added

Quarterly NOF Value Added vs. Russell Mid Cap Value

Performance Comparison vs Peer Universe*

2%
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⊗

1

⊗

1

⊗

1

⊗

1

⊗
1

⊗
1

⊗ 1

 Med
75th

95th

25th
 5th

⊗   Systematic          
1  Russell Mid Ca 

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

8.22 (  2)
5.50 (46)

5.35
88

14.65 (  2)
7.76 (67)

8.99
88

14.48 (12)
9.24 (68)

10.27
88

16.08 (38)
13.34 (68)

14.60
88

18.30 (35)
16.62 (59)

17.30
88

9.97 (46)
9.00 (68)

9.88
88

13.72 (72)
14.68 (58)

14.91
86

9.80
76

*Compass Total Returns of Active Midcap Value Equity Portfolios Universe - Gross of Fees 55
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
Internal US Mid Cap
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark
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Quarterly NOF Value Added vs. S&P 400 Mid Cap 80% Confidence Band

Excess Return:

Excess Risk:

0.09
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Information Ratio:

T-Stat:

0.29

0.50

Value-Added Analysis vs Benchmark
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Cumulative Value Added

Quarterly NOF Value Added vs. S&P 400 Mid Cap

Performance Comparison vs Peer Universe*
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  Internal US Mi 
1  S&P 400 Mid Ca 

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

6.39 (20)
6.25 (23)

5.61
449

9.83 (31)
9.68 (34)

9.28
446

11.98 (30)
11.84 (31)

10.60
440

16.48 (35)
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431

18.77 (  8)
18.47 (  9)
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344

13.47
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206

Three Year Risk/Return Analysis vs Peer Universe*
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M
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d
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n

R
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k

Median

Return

Description Legend

Net Fee Ret

Value Rank

Standard Deviation

Value Rank

Internal US Mid Cap

S&P 400 Mid Cap

Median

1

11.25

11.14

8.58

8

8

8.33

8.28

8.33

50

52

*Lipper Total Returns of Mid Cap Core Mutual Funds Universe - Net of Fees 56
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
NTGI Structured
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark
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Excess Return:

Excess Risk:

0.44

1.40

Information Ratio:

T-Stat:

0.31

0.70

Value-Added Analysis vs Benchmark
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-0.5%

0.0%
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-0.01���������������-0.13���������������

0.18����������������0.30����������������
0.08����������������

-0.04���������������

1.06����������������

-0.34���������������

0.15����������������

-0.06���������������

0.90����������������

0.09����������������

1.82����������������

-0.43���������������

-1.95���������������

0.22����������������

-0.02���������������

0.09����������������

-0.25���������������

0.19����������������

Cumulative Value Added

Quarterly NOF Value Added vs. Russell 2000

Performance Comparison vs Peer Universe*
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16%
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22%

24%

26%

1

1

1

1

1

1

1

 Med
75th
95th

25th

 5th

  NTGI Structure 
1  Russell 2000   

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

3.56 (55)
3.34 (61)

3.84
135

9.22 (52)
9.20 (52)

9.30
134

12.04 (44)
11.89 (46)

11.62
134

14.85 (49)
14.65 (52)

14.77
134

17.99 (45)
17.93 (47)

17.68
134

10.48 (60)
9.96 (68)

10.84
132

14.77 (60)
14.12 (76)

15.50
130

10.17
106

*Compass Total Returns of Active Small Cap Core Equity Portfolios Universe - Gross of Fees 57
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W i l s h i r e  C o n s u l t i n g

CUSTOM BENCHMARK SPECIFICATION
US Equity Composite
December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter Start Quarter End  Percent Description

Russell 3000 6/84 12/17 100.00 Russell 3000

58
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W i l s h i r e  C o n s u l t i n g

MANAGER ALLOCATION
Non-US Equity Composite
As of December 31, 2017

© 2018 Wilshire Associates Inc.

American Century
$154,385,254  11.83%

Blackrock ACWI Ex-US Small Cap
$73,252,651  5.61%

Non-US Equity Transition
$714,862  0.05%

Lazard Asset Mgmt
$219,328,414  16.81%

LSV Asset Mgmt
$206,260,691  15.81%

Pyramis Intl
$758,142  0.06%

BlackRock ACWI Ex US
$533,022,192  40.85%

Franklin Templeton
$116,820,048  8.95%

Boston Company
$139,545  0.01%

60
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Non-US Equity Composite
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.
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10%

15%

20%

25%

30%

35%

40%

1

1

1

1

1

1
1

1

 Med
75th
95th

25th
 5th

  Non-US Equity Composite       
1  Policy Index     

5th  %tile
25th %tile
Median
75th %tile
95th %tile
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

5.60 (22)
5.23 (35)

7.87
5.49
5.03
4.10
3.29
115

12.92 (17)
11.91 (39)

14.53
12.49
11.56
10.26
8.28
114

20.10 (25)
18.69 (48)

23.97
20.10
18.65
16.94
14.63

112

29.61 (37)
28.30 (53)

36.13
31.05
28.64
25.84
21.21

111

16.24 (38)
16.02 (41)

20.35
17.37
15.66
13.87
10.53

109

9.33 (52)
8.44 (69)

12.03
10.64
9.35
8.33
6.36
100

8.20 (53)
7.35 (73)

14.39
8.98
8.26
7.30
4.85

95

2.51 (62)
2.13 (77)

6.12
3.71
2.75
2.31
1.22

74

*TUCS Total Ret of Non-US Equity Investment Pools Universe - Gross of Fees 61
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W i l s h i r e  C o n s u l t i n g

CUMULATIVE SKILL ANALYSIS
Non-US Equity Composite
Five Years Ending December 31, 2017

© 2018 Wilshire Associates Inc.
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Quarterly NOF Value Added vs. Policy Index 80% Confidence Band

Excess Return:

Excess Risk:

0.55

1.25

Information Ratio:

T-Stat:

0.44

0.99

62
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

BlackRock ACWI Ex US

     Net of Fee Return

     MSCI ACWI X US (N)

         Value Added

American Century

     Net of Fee Return

     Policy Index

         Value Added

Franklin Templeton

     Net of Fee Return

     Policy Index

         Value Added

Lazard Asset Mgmt

     Net of Fee Return

     Policy Index

         Value Added

LSV Asset Mgmt

     Net of Fee Return

     Policy Index

         Value Added

Blackrock ACWI Ex-US Small Cap

     Net of Fee Return

     MSCI ACWI X US Small Cap (N)    

         Value Added

5.07

5.00

0.06

5.32

5.23

0.10

5.94

5.23

0.71

6.58

5.23

1.36

5.39

5.23

0.16

6.61

6.56

0.05

11.53

11.47

0.05

16.79

11.80

4.98

16.86

11.80

5.06

12.46

11.80

0.66

10.11

11.80

-1.69

13.96

13.91

0.05

18.00

17.92

0.08

26.38

18.50

7.88

23.71

18.50

5.21

20.55

18.50

2.04

16.09

18.50

-2.42

21.07

21.02

0.05

27.34

27.19

0.15

34.70

27.96

6.74

38.26

27.96

10.30

28.10

27.96

0.14

25.64

27.96

-2.32

31.89

31.64

0.26

8.21

7.83

0.38

8.46

8.38

0.08

12.04

8.38

3.65

8.46

8.38

0.07

8.05

8.38

-0.34

12.07

11.96

0.11

6.91

6.80

0.11

 6/30/12

 6/30/12

 6/30/12

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/13

 6/30/13

 6/30/13

8.77

8.67

0.10

5.31

4.36

0.95

7.90

4.36

3.54

5.11

4.36

0.75

4.27

4.36

-0.09

11.40

10.76

0.64

63
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

Non-US Equity Transition

     Net of Fee Return

Non-US Equity Composite

     Net of Fee Return

     Policy Index

         Value Added

5.55

5.23

0.33

12.77

11.91

0.86

19.81

18.69

1.13

29.30

28.30

1.00

9.08

8.44

0.64

7.95

7.35

0.59

0.73

2.13

-1.40

 6/30/14

 3/31/00

 3/31/00

 3/31/00

2.61

2.98

-0.37

64
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
BlackRock ACWI Ex US
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark
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Quarterly NOF Value Added vs. MSCI ACWI X US (N) 80% Confidence Band

Excess Return:

Excess Risk:

0.10

0.48

Information Ratio:

T-Stat:

0.21

0.47

Value-Added Analysis vs Benchmark
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0.04����������������
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-0.01���������������

0.06����������������

Cumulative Value Added

Quarterly NOF Value Added vs. MSCI ACWI X US (N)

Performance Comparison vs Peer Universe*
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1

1

1

1

1

1 1 Med
75th
95th

25th
 5th

  BlackRock ACWI 
1  MSCI ACWI X US 

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

5.07 (47)
5.00 (48)

4.91
2496

11.53 (50)
11.47 (51)

11.59
2455

18.00 (53)
17.92 (54)

18.49
2401

27.34 (59)
27.19 (59)

29.09
2354

15.87 (45)
15.29 (50)

15.36
2165

8.21 (53)
7.83 (60)

8.40
1888

6.91 (52)
6.80 (54)

7.00
1512

2.12
885

Five Year Risk/Return Analysis vs Peer Universe*

2.0 4.0 6.0 8.0 10.0 12.0 14.0 16.0 18.0 20.0 22.0
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1

M
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ia

n

R
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k

Median

Return

Description Legend

Net Fee Ret

Value Rank

Standard Deviation

Value Rank

BlackRock ACWI Ex US

MSCI ACWI X US (N)

Median

1

6.91

6.80

7.00

52

54

10.53

10.54

11.79

73

73

*Lipper Total Returns of International Equity Mutual Funds Universe - Net of Fees 65
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
American Century
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark
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Excess Return:

Excess Risk:
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T-Stat:
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Value-Added Analysis vs Benchmark
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Quarterly NOF Value Added vs. Policy Index

Performance Comparison vs Peer Universe*
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 5th

  American Centu 
1  Policy Index   

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

5.43 (48)
5.23 (52)

5.36
1672

17.03 (12)
11.80 (47)

11.61
1659

26.72 (10)
18.50 (45)

17.84
1655

35.25 (21)
27.96 (47)

27.44
1650

13.94 (68)
15.92 (48)

15.83
1624

8.89 (65)
8.38 (72)

9.79
1554

10.24
1369

4.99
896

*Compass Total Returns of International Equity Portfolios Universe - Gross of Fees 66
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
Franklin Templeton
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark
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Excess Return:

Excess Risk:
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4.10

Information Ratio:

T-Stat:

0.82
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Value-Added Analysis vs Benchmark
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Cumulative Value Added

Quarterly NOF Value Added vs. Policy Index

Performance Comparison vs Peer Universe*
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75th
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  Franklin Templ 
1  Policy Index   

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

6.04 (37)
5.23 (52)

5.36
1672

17.10 (12)
11.80 (47)

11.61
1659

24.40 (16)
18.50 (45)

17.84
1655

38.75 (13)
27.96 (47)

27.44
1650

18.72 (29)
15.92 (48)

15.83
1624

12.47 (22)
8.38 (72)

9.79
1554

10.24
1369

4.99
896

*Compass Total Returns of International Equity Portfolios Universe - Gross of Fees 67
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
Lazard Asset Mgmt
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark
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Excess Return:

Excess Risk:
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Value-Added Analysis vs Benchmark

12/14 6/15 12/15 6/16 12/16 6/17 12/17

-4.0%

-3.0%

-2.0%

-1.0%

0.0%

1.0%

2.0%

3.0%

4.0%

5.0%

6.0%

7.0%

8.0%

-0.15���������������

2.41����������������

0.56����������������

1.90����������������
1.37����������������

0.87����������������
0.18����������������

-0.07���������������

-2.36���������������-2.51���������������

-1.72���������������

1.20����������������

-0.74���������������

1.36����������������

Cumulative Value Added

Quarterly NOF Value Added vs. Policy Index

Performance Comparison vs Peer Universe*
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  Lazard Asset M 
1  Policy Index   

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

6.65 (27)
5.23 (52)

5.36
1672

12.60 (39)
11.80 (47)

11.61
1659

20.77 (30)
18.50 (45)

17.84
1655

28.41 (45)
27.96 (47)

27.44
1650

13.57 (71)
15.92 (48)

15.83
1624

8.70 (68)
8.38 (72)

9.79
1554

10.24
1369

4.99
896

*Compass Total Returns of International Equity Portfolios Universe - Gross of Fees 68
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
LSV Asset Mgmt
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark
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Quarterly NOF Value Added vs. Policy Index 80% Confidence Band

Excess Return:

Excess Risk:

-0.31

3.73

Information Ratio:

T-Stat:

-0.08

-0.14

Value-Added Analysis vs Benchmark

12/14 6/15 12/15 6/16 12/16 6/17 12/17

-5.0%

-4.0%

-3.0%

-2.0%

-1.0%
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-0.92���������������

1.54����������������

0.10����������������0.31����������������

1.29����������������

-2.68���������������

-0.36���������������

-3.19���������������

1.92����������������

3.51����������������

0.25����������������

-0.56���������������

-1.77���������������

0.16����������������

Cumulative Value Added

Quarterly NOF Value Added vs. Policy Index

Performance Comparison vs Peer Universe*

0%
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45%

50%

⊕ 1

⊕ 1

⊕ 1

⊕ 1

⊕ 1

⊕ 1
 Med
75th
95th

25th
 5th

⊕   LSV Asset Mgmt                
1  Policy Index   

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

5.53 (47)
5.23 (52)

5.36
1672

10.45 (63)
11.80 (47)

11.61
1659

16.74 (59)
18.50 (45)

17.84
1655

26.40 (55)
27.96 (47)

27.44
1650

16.47 (43)
15.92 (48)

15.83
1624

8.63 (68)
8.38 (72)

9.79
1554

10.24
1369

4.99
896

*Compass Total Returns of International Equity Portfolios Universe - Gross of Fees 69
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
Blackrock ACWI Ex-US Small Cap
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark
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Quarterly NOF Value Added vs. MSCI ACWI X US Small Cap (N)    80% Confidence Band

Excess Return:

Excess Risk:

0.09

0.27

Information Ratio:

T-Stat:

0.34

0.59

Value-Added Analysis vs Benchmark
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Cumulative Value Added

Quarterly NOF Value Added vs. MSCI ACWI X US Small Cap (N)    

Performance Comparison vs Peer Universe*
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1

1

1

1

1

 Med
75th
95th

25th
 5th

  Blackrock ACWI 
1  MSCI ACWI X US 

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

6.61 (  8)
6.56 (  8)

5.37
90

13.96 (19)
13.91 (20)

12.51
89

21.07 (52)
21.02 (52)

21.17
89

31.89 (52)
31.64 (55)

32.15
88

16.98 (31)
16.96 (31)

16.14
78

12.07 (29)
11.96 (29)

10.66
66

9.63
57

4.34
35

Three Year Risk/Return Analysis vs Peer Universe*

5.0 6.0 7.0 8.0 9.0 10.0 11.0 12.0 13.0 14.0 15.0 16.0 17.0

6.0

7.0

8.0

9.0

10.0
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12.0

13.0

14.0
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1

M
e

d
ia

n

R
is

k

Median

Return

Description Legend

Net Fee Ret

Value Rank

Standard Deviation

Value Rank

Blackrock ACWI Ex-US Small Cap

MSCI ACWI X US Small Cap (N)    

Median

1

12.07

11.96

10.66

29

29

11.19

11.05

10.89

48

48

*Lipper Total Returns of Intl Equity Small/Mid Core Mutual Funds Universe - Net of Fees 70
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W i l s h i r e  C o n s u l t i n g

CUSTOM BENCHMARK SPECIFICATION
Non-US Equity Composite
December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter Start Quarter End  Percent Description

Policy Index 6/00

9/17

12/17

6/17

9/17

12/17

100.00

100.00

100.00

Blended Non-US Benchmark

MSCI ACWI Ex USA IMI Index ($G)

MSCI ACWI Ex USA IMI ($N)

71
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FIXED INCOME FIXED INCOME

6.3

Investment Committee Meeting- May 1, 2018 - Wilshire Performance Reporting- David Lindburg

615

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



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

MANAGER ALLOCATION
Fixed Income Composite
As of December 31, 2017

© 2018 Wilshire Associates Inc.

Manulife Asset Mgmt
$156,781,236  16.99%

Loomis
$42,232  0.00%

Marathon Bluegrass
$121,514,393  13.17%

Waterfall
$54,834,434  5.94%

BNY IG Credit
$99,794,206  10.82%

PIMCO
$73,655  0.01%

NISA
$100,127,787  10.85%

BlackRock IG Credit
$221,616,070  24.02%

Shenkman Capital
$81,011,158  8.78%

Columbia
$51,655,330  5.60%

Cerberus Capital Mgmt
$35,282,560  3.82%

73

6.3

Investment Committee Meeting- May 1, 2018 - Wilshire Performance Reporting- David Lindburg

616

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



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

PERFORMANCE COMPARISON
Fixed Income Composite
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

-1%

0%

1%

2%

3%

4%

5%

6%

7%

8%

9%

10%

11%

12%

13%

1

1

1

1

1

1

1

1

 Med
75th
95th

25th

 5th

  Fixed Income Composite        
1  Policy Index     

5th  %tile
25th %tile
Median
75th %tile
95th %tile
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

0.44 (63)
0.44 (63)

3.41
1.09
0.53
0.25
0.01
137

1.54 (57)
1.94 (45)

5.45
2.71
1.72
1.16
0.43
127

3.24 (52)
3.82 (43)

10.53
5.02
3.31
2.56
1.11
124

5.12 (46)
5.79 (38)

11.96
7.10
4.54
3.57
2.03
115

7.16 (23)
8.06 (15)

11.23
7.03
4.65
3.44
1.51
111

5.02 (17)
5.45 (10)

6.46
4.19
2.94
2.33
1.11
106

3.85 (20)
4.08 (19)

5.49
3.77
2.73
2.22
1.26

94

5.29 (36)
5.07 (41)

8.54
5.53
4.91
4.08
3.02

61

*TUCS Total Ret of Fixed Income Investment Pools Universe - Gross of Fees 74
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W i l s h i r e  C o n s u l t i n g

CUMULATIVE SKILL ANALYSIS
Fixed Income Composite
Five Years Ending December 31, 2017

© 2018 Wilshire Associates Inc.
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-4.00

-3.00

-2.00

-1.00

0.00

1.00

2.00

3.00

4.00

5.00

Quarterly NOF Value Added vs. Policy Index 80% Confidence Band

Excess Return:

Excess Risk:

-0.74

1.29

Information Ratio:

T-Stat:

-0.57

-1.28

75
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

NISA

     Net of Fee Return

     Bloomberg Aggregate

         Value Added

Manulife Asset Mgmt

     Net of Fee Return

     Policy Index

         Value Added

BlackRock IG Credit

     Net of Fee Return

     Bloomberg Int Credit

         Value Added

BNY IG Credit

     Net of Fee Return

Columbia

     Net of Fee Return

     Bloomberg High Yield

         Value Added

Marathon Bluegrass

     Net of Fee Return

     Bloomberg High Yield

         Value Added

0.48

0.39

0.09

0.28

0.41

-0.13

0.11

0.11

0.00

0.26

0.47

-0.21

0.71

0.47

0.24

1.44

1.24

0.20

1.27

1.42

-0.15

1.11

1.10

0.00

2.41

2.45

-0.04

-0.17

2.45

-2.62

2.97

2.70

0.26

2.97

2.96

0.00

2.29

2.50

-0.21

4.82

4.68

0.15

0.31

4.68

-4.37

3.83

3.54

0.28

4.44

4.09

0.35

7.10

7.50

-0.40

0.93

7.50

-6.58

2.51

2.24

0.27

3.08

1.51

1.57

6.25

6.35

-0.10

2.28

2.10

0.18

3.04

0.55

2.49

5.85

5.78

0.07

 6/30/11

 6/30/11

 6/30/11

12/31/11

12/31/11

12/31/11

 3/31/17

 3/31/17

 3/31/17

12/31/11

12/31/11

12/31/11

12/31/15

12/31/15

12/31/15

3.21

3.03

0.18

4.39

1.26

3.14

2.29

2.50

-0.21

7.47

7.39

0.08

8.61

12.21

-3.60

76
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

Waterfall

     Net of Fee Return

     Policy Index

         Value Added

Cerberus Capital Mgmt

     Net of Fee Return

     S&P LSTA Leverage Loan          

         Value Added

Shenkman Capital

     Net of Fee Return

     S&P LSTA Leverage Loan          

         Value Added

Fixed Income Composite

     Net of Fee Return

     Policy Index

         Value Added

     Bloomberg Global Aggregate      

1.26

0.67

0.59

1.06

1.12

-0.06

0.70

1.12

-0.42

0.39

0.44

-0.05

1.08

4.40

2.19

2.20

2.33

2.17

0.16

2.01

2.17

-0.16

1.37

1.94

-0.57

2.86

8.07

3.85

4.22

4.92

2.95

1.97

2.50

2.95

-0.45

2.92

3.82

-0.90

5.54

13.12

6.03

7.09

7.44

4.12

3.32

3.51

4.12

-0.61

4.54

5.79

-1.25

7.39

7.74

4.67

3.06

8.45

4.44

4.01

3.80

4.44

-0.63

4.38

5.45

-1.07

2.02

8.87

4.24

4.63

3.11

4.54

-1.42

3.31

4.08

-0.77

0.79

4.95

5.07

-0.12

3.09

 6/30/11

 6/30/11

 6/30/11

 9/30/14

 9/30/14

 9/30/14

 6/30/11

 6/30/11

 6/30/11

 6/30/92

 6/30/92

 6/30/92

 6/30/92

10.34

4.74

5.60

8.16

3.93

4.24

4.01

5.32

-1.31

6.45

6.46

-0.00

5.19

77
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
NISA
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark
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Quarterly NOF Value Added vs. Bloomberg Aggregate 80% Confidence Band

Excess Return:

Excess Risk:

0.18

0.16

Information Ratio:

T-Stat:

1.13

2.52

Value-Added Analysis vs Benchmark
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-0.08���������������
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Cumulative Value Added

Quarterly NOF Value Added vs. Bloomberg Aggregate

Performance Comparison vs Peer Universe*

-1%

0%

1%

2%
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4%
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8%

9%

10%

11%

12%

∞1

∞1

∞
1

∞
1 ∞

1 ∞
1 ∞

1

 Med
75th
95th

25th

 5th

∞  NISA      
1  Bloomberg Aggr 

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

0.52 (35)
0.39 (48)

0.37
459

1.51 (32)
1.24 (48)

1.19
455

3.09 (33)
2.70 (48)

2.62
452

3.99 (36)
3.54 (49)

3.51
451

3.63 (35)
3.09 (53)

3.19
447

2.69 (35)
2.24 (58)

2.40
438

2.46 (39)
2.10 (55)

2.25
420

4.29
368

*Compass Total Returns of Active Core Fixed Income Portfolios Universe - Gross of Fees 78
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
Manulife Asset Mgmt
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark
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Quarterly NOF Value Added vs. Policy Index 80% Confidence Band

Excess Return:

Excess Risk:

2.47

2.87

Information Ratio:

T-Stat:

0.86

1.93

Value-Added Analysis vs Benchmark
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Cumulative Value Added

Quarterly NOF Value Added vs. Policy Index

Performance Comparison vs Peer Universe*
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16%

⊕ 1
⊕ 1

⊕ 1

⊕
1

⊕
1 ⊕

1

⊕

1
 Med
75th
95th

25th
 5th

⊕   Manulife Asset 
1  Policy Index   

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

0.35 (89)
0.41 (85)

1.00
175

1.40 (86)
1.42 (86)

2.84
175

3.21 (86)
2.96 (86)

5.60
174

4.75 (86)
4.09 (88)

8.00
174

4.69 (76)
4.00 (87)

6.67
173

3.35 (49)
1.51 (92)

3.27
168

3.34 (38)
0.55 (87)

2.57
140

4.22
77

*Compass Total Returns of Active Global Unhedged Intl Fixed Portfolios Universe - Gross of Fees 79
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
BlackRock IG Credit
December 31, 2017

© 2018 Wilshire Associates Inc.

Value-Added Analysis vs Benchmark
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Cumulative Value Added

Quarterly NOF Value Added vs. Bloomberg Int Credit

Performance Comparison vs Peer Universe*
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13%

1

1

1

 Med
75th
95th

25th
 5th

  BlackRock IG C 
1  Bloomberg Int  

Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

0.12 (64)
0.11 (65)

0.30
475

1.12 (56)
1.10 (57)

1.26
471

2.30 (55)
2.50 (52)

2.59
470

3.76
470

3.20
465

2.63
454

2.48
433

4.19
364

*Compass Total Returns of Active Intermediate Fixed Income Portfolios Universe - Gross of Fees 80
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
Columbia
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark

12/13 12/14 12/15 12/16 12/17

-8.00

-6.00

-4.00

-2.00

0.00

2.00

4.00

6.00

8.00

Quarterly NOF Value Added vs. Bloomberg High Yield            80% Confidence Band

Excess Return:

Excess Risk:

0.07

2.05

Information Ratio:

T-Stat:

0.03

0.07

Value-Added Analysis vs Benchmark

 

6/13 12/13 6/14 12/14 6/15 12/15 6/16 12/16 6/17 12/17

-3.0%

-2.0%

-1.0%

0.0%

1.0%

2.0%

3.0%

4.0%

5.0%

6.0%

-0.43���������������
-0.12���������������-0.23���������������

-0.56���������������

0.21����������������

-0.13���������������

0.08����������������

1.78����������������

0.46����������������

-0.1����������������

1.81����������������
2.14����������������

-0.12���������������

-2.45���������������

-0.94���������������-0.96���������������
-0.53���������������

0.18����������������0.17����������������

-0.21���������������

Cumulative Value Added

Quarterly NOF Value Added vs. Bloomberg High Yield            

Performance Comparison vs Peer Universe*

-2%

0%

2%

4%

6%

8%

10%

12%

14%

16%

1

1

1

1

1

1
1

 Med
75th
95th

25th
 5th

  Columbia                      
1  Bloomberg High 
 
Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

0.36 (82)
0.47 (78)

 
0.89
247

2.48 (54)
2.45 (56)

 
2.57
247

5.07 (30)
4.68 (45)

 
4.48
245

7.48 (40)
7.50 (40)

 
6.90
245

10.01 (49)
12.21 (16)

 
9.99
242

6.62 (23)
6.35 (29)

 
5.77
236

6.26 (20)
5.78 (38)

 
5.44
213

 
 
 

7.35
138

*Compass Total Returns of Active High Yield Fixed Income Portfolios Universe - Gross of Fees 81
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
Marathon Bluegrass
December 31, 2017

© 2018 Wilshire Associates Inc.

Value-Added Analysis vs Benchmark

 

6/16 12/16 6/17 12/17

-8.0%

-7.0%

-6.0%

-5.0%

-4.0%

-3.0%

-2.0%

-1.0%

0.0%

1.0%

2.0%

3.0%

4.0%

5.0%

6.0%

-3.35���������������

-1.04���������������
-0.41���������������

4.64����������������

-2.08���������������
-1.7����������������

-2.85���������������

0.24����������������

Cumulative Value Added

Quarterly NOF Value Added vs. Bloomberg High Yield            

Performance Comparison vs Peer Universe*

-2%

0%

2%

4%

6%

8%

10%

12%

14%

16%

⊗ 1 ⊗

1

⊗

1

⊗

1

⊗
1

 Med
75th
95th

25th
 5th

⊗   Marathon Blueg 
1  Bloomberg High 
 
Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

0.39 (81)
0.47 (78)

 
0.89
247

-0.23 (100)
2.45 (56)

 
2.57
247

0.49 (100)
4.68 (45)

 
4.48
245

1.80 (98)
7.50 (40)

 
6.90
245

10.89 (35)
12.21 (16)

 
9.99
242

 
 
 

5.77
236

 
 
 

5.44
213

 
 
 

7.35
138

*Compass Total Returns of Active High Yield Fixed Income Portfolios Universe - Gross of Fees 82
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
Waterfall
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark

12/13 12/14 12/15 12/16 12/17

-14.00

-12.00

-10.00

-8.00

-6.00

-4.00

-2.00

0.00

2.00

4.00

6.00

8.00

10.00

12.00

14.00

Quarterly NOF Value Added vs. Policy Index                    80% Confidence Band

Excess Return:

Excess Risk:

4.44

3.77

Information Ratio:

T-Stat:

1.18

2.63

Value-Added Analysis vs Benchmark

 

6/13 12/13 6/14 12/14 6/15 12/15 6/16 12/16 6/17 12/17

-10.0%

-5.0%

0.0%

5.0%

10.0%

15.0%

20.0%

25.0%

30.0%

-0.22���������������

3.91����������������

1.50����������������1.60����������������
0.04����������������0.86����������������

3.72����������������
1.83����������������

-0.19���������������

0.94����������������

3.96����������������

0.79����������������

-3.24���������������

1.83����������������

-3.01���������������

1.08����������������
2.57����������������1.89����������������1.59����������������

0.59����������������

Cumulative Value Added

Quarterly NOF Value Added vs. Policy Index                    

Performance Comparison vs Peer Universe*

-2%

0%

2%

4%

6%

8%

10%

12%

14%

16%

χ
1

χ

1

χ

1

χ

1

χ

1 χ

1

χ

1

 Med
75th
95th

25th
 5th

χ  Waterfall                     
1  Policy Index   
 
Median
Number of Funds

1 Quarter 2 Quarters 3 Quarters 1 Year 2 Years 3 Years 5 Years 10 Years

1.39 (12)
0.67 (64)

 
0.89
247

4.60 (  3)
2.19 (72)

 
2.57
247

8.41 (  1)
3.85 (64)

 
4.48
245

13.63 (  1)
6.03 (61)

 
6.90
245

10.83 (36)
8.59 (62)

 
9.99
242

8.45 (  2)
4.67 (77)

 
5.77
236

10.17 (  1)
4.24 (83)

 
5.44
213

 
 
 

7.35
138

*Compass Total Returns of Active High Yield Fixed Income Portfolios Universe - Gross of Fees 83
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
Cerberus Capital Mgmt
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark

12/14 3/15 6/15 9/15 12/15 3/16 6/16 9/16 12/16 3/17 6/17 9/17 12/17

-12.00

-10.00

-8.00

-6.00

-4.00

-2.00

0.00

2.00

4.00

6.00

8.00

10.00

12.00

Quarterly NOF Value Added vs. S&P LSTA Leverage Loan          80% Confidence Band

Excess Return:

Excess Risk:

4.07

3.19

Information Ratio:

T-Stat:

1.28

2.22

Value-Added Analysis vs Benchmark

 

12/14 6/15 12/15 6/16 12/16 6/17 12/17

-4.0%

-2.0%
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2.0%

4.0%

6.0%

8.0%

10.0%

12.0%

14.0%

16.0%

1.68����������������

0.04����������������

2.22����������������

3.55����������������3.81����������������

0.84����������������

-0.77���������������
-1.52���������������

0.02����������������

1.26����������������
1.77����������������

0.21����������������

-0.06���������������

Cumulative Value Added

Quarterly NOF Value Added vs. S&P LSTA Leverage Loan          
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W i l s h i r e  C o n s u l t i n g

INVESTMENT MANAGER ANALYSIS
Shenkman Capital
December 31, 2017

© 2018 Wilshire Associates Inc.

 Cumulative Skill Analysis vs Benchmark

12/13 12/14 12/15 12/16 12/17
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-1.00

0.00
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2.00

3.00

4.00

5.00

6.00

Quarterly NOF Value Added vs. S&P LSTA Leverage Loan          80% Confidence Band

Excess Return:

Excess Risk:

-1.36

1.48

Information Ratio:

T-Stat:

-0.92

-2.07

Value-Added Analysis vs Benchmark

 

6/13 12/13 6/14 12/14 6/15 12/15 6/16 12/16 6/17 12/17
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-3.0%
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-1.0%
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-0.19���������������-0.07���������������
-0.54���������������

-3.15���������������

-0.16���������������
-0.43���������������

0.48����������������
0.18����������������

-0.36���������������

0.04����������������0.11����������������

-1.05���������������

-0.08���������������
-0.56���������������

-0.15���������������-0.28���������������

0.26����������������

-0.42���������������

Cumulative Value Added

Quarterly NOF Value Added vs. S&P LSTA Leverage Loan          
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W i l s h i r e  C o n s u l t i n g

CUSTOM BENCHMARK SPECIFICATION
Fixed Income Composite
December 31, 2017

© 2018 Wilshire Associates Inc.

 

   

 

Quarter Start

 

Quarter End  

 

Percent

 

Description

 

Policy Index                    

 

 

 

Bloomberg Global Aggregate      

 

 

9/92

9/17

 

 

9/92

 

 

6/17

12/17

 

 

12/17

 

 

100.00

50.00

50.00

 

100.00

 

 

Blended Fixed Benchmark

Bloomberg Universal

Bloomberg High Yield

 

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

MANAGER ALLOCATION
Real Return Composite
As of December 31, 2017

© 2018 Wilshire Associates Inc.

Nuveen Real Asset
$90,628,028  20.42%

Amerra AGRI Fund II
$10,001,698  2.25%

Amerra AGRI Holdings
$25,736,024  5.80%

Magnetar MTP EOF II
$7,856,139  1.77%

Oberland Capital
$1,583,248  0.36%

TPF II
$76,425  0.02%

Taurus Mine Finance
$6,730,082  1.52%

Magnetar MTP
$9,950,461  2.24%

BTG Pactual
$8,150,593  1.84%

Tortoise Capital
$22,786,817  5.13%

PIMCO All Asset
$146,149,126  32.93%

Internal TIPS
$114,219,035  25.73%
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

Internal TIPS

     Net of Fee Return

     Bloomberg 1-10 Yrs TIPS         

         Value Added

PIMCO All Asset

     Net of Fee Return

     Bloomberg 1-10 Yrs TIPS         

         Value Added

Tortoise Capital

     Net of Fee Return

     Alerian MLP

         Value Added

Nuveen Real Asset

     Net of Fee Return

     Policy Index

         Value Added

Amerra AGRI Fund II

     Net of Fee Return

Amerra AGRI Holdings

     Net of Fee Return

BTG Pactual

     Net of Fee Return

0.33

0.53

-0.20

1.00

0.53

0.47

-0.66

-0.95

0.29

1.39

1.08

0.32

-2.02

-1.23

2.94

1.06

1.24

-0.18

4.14

1.24

2.90

-2.60

-3.97

1.37

4.02

3.07

0.95

-1.67

-2.73

0.38

0.71

0.83

-0.13

6.08

0.83

5.25

-7.98

-10.07

2.09

7.25

6.97

0.28

-0.60

-4.48

4.60

1.77

1.90

-0.13

14.06

1.90

12.16

-3.31

-6.52

3.21

12.42

12.63

-0.22

-0.18

-2.07

5.60

2.04

1.78

0.26

4.86

1.78

3.08

-6.44

-9.33

2.89

5.71

-9.92

0.19

-0.22

0.41

3.22

0.09

3.13

5.11

-0.06

5.17

5.13

3.58

3.34

0.24

 9/30/03

 9/30/03

 9/30/03

12/31/11

12/31/11

12/31/11

 9/30/09

 9/30/09

 9/30/09

 3/31/15

 3/31/15

 3/31/15

12/31/12

 9/30/15

12/31/14

4.37

4.07

0.30

5.83

0.90

4.93

12.42

7.98

4.44

6.16

6.20

-0.03

5.13

-0.76

-9.92
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

Magnetar MTP EOF II

     Net of Fee Return

Taurus Mine Finance

     Net of Fee Return

TPF II

     Net of Fee Return

Real Return Composite

     Net of Fee Return

     Real Return Index (I)

         Value Added

5.03

-1.53

0.73

0.53

0.20

0.86

0.24

2.15

1.06

1.09

4.68

2.55

2.83

1.15

1.68

5.45

8.88

7.38

3.70

3.68

3.40

2.24

1.16

1.76

2.43

-0.68

 9/30/15

 3/31/15

 9/30/08

 6/30/11

 6/30/11

 6/30/11

0.66

14.04

3.73

2.85

0.88
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W i l s h i r e  C o n s u l t i n g

CUSTOM BENCHMARK SPECIFICATION
Real Return Composite
December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter Start Quarter End  Percent Description

Real Return Index (I) 9/11 12/17 100.00 Real Return Index (I)
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W i l s h i r e  C o n s u l t i n g

MANAGER ALLOCATION
Real Estate Composite
As of December 31, 2017

© 2018 Wilshire Associates Inc.

Divcowest IV
$2,541,391  1.06%

Greenfield Acq VI
$4,166,734  1.74%

Lubert Adler VII
$15,321,435  6.41%

Mesa West Core Lend
$33,564,404  14.03%

Stockbridge Sm/Mkts
$35,661,845  14.91%

Walton St RE VI
$1,638,321  0.68%

Lubert Adler VII B
$3,989,387  1.67%

Mesa West IV
$4,329,928  1.81%

Patron Capital
$3,668,410  1.53%

Fundamental Partners III
$12,538,529  5.24%

Walton St RE VII
$10,591,286  4.43%

Rubenstein PF II
$6,996,213  2.93%

Prologis Targeted US
$27,384,791  11.45%

Harrison Street
$33,214,224  13.89%

H/2 Credit Partner
$32,870,786  13.74%

Greenfield Acq VII
$10,704,023  4.48%
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

Divcowest IV

     Net of Fee Return

Greenfield Acq VI

     Net of Fee Return

Greenfield Acq VII

     Net of Fee Return

H/2 Credit Partner

     Net of Fee Return

Harrison Street

     Net of Fee Return

Lubert Adler VII

     Net of Fee Return

Mesa West Core Lend

     Net of Fee Return

Prologis Targeted US

     Net of Fee Return

Rubenstein PF II

     Net of Fee Return

Stockbridge Sm/Mkts

     Net of Fee Return

0.20

1.26

0.81

0.14

2.82

4.31

1.56

6.23

5.44

1.66

-0.62

5.64

8.46

2.74

5.26

6.07

3.03

9.85

8.34

3.78

9.36

5.58

9.06

4.82

7.84

7.38

4.85

14.27

12.33

5.58

16.06

10.73

14.91

7.89

10.78

9.19

6.76

21.71

13.59

8.27

27.39

9.90

14.32

6.34

9.28

4.28

7.32

16.13

8.57

9.76

11.50

6.02

9.32

 3/31/14

12/31/12

 6/30/14

 6/30/11

 6/30/12

 6/30/14

 6/30/13

 9/30/14

 6/30/13

 6/30/14

22.83

11.50

11.45

6.44

8.53

-3.94

6.54

14.80

13.74

9.94
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

Walton St RE VI

     Net of Fee Return

Walton St RE VII

     Net of Fee Return

Fundamental Partners III

     Net of Fee Return

Lubert Adler VII B

     Net of Fee Return

Mesa West IV

     Net of Fee Return

Patron Capital

     Net of Fee Return

Real Estate Composite

     Net of Fee Return

     NCREIF ODCE NOF 1 Quarter Lag   

         Value Added

2.57

2.12

1.91

-4.11

1.27

-0.90

2.27

1.64

0.63

4.62

6.14

1.87

-4.11

3.10

7.01

4.85

3.13

1.72

6.11

8.65

0.47

12.09

7.17

4.72

2.45

7.02

11.58

15.77

10.54

6.69

3.84

5.17

13.54

9.76

9.84

-0.08

9.31

9.11

10.57

-1.46

 6/30/09

 6/30/13

 6/30/17

 6/30/17

 3/31/17

 9/30/16

 6/30/09

 6/30/09

 6/30/09

-19.92

13.68

1.87

-4.11

0.47

-14.70

9.23

7.87

1.36
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W i l s h i r e  C o n s u l t i n g

CUSTOM BENCHMARK SPECIFICATION
Real Return Composite
December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter Start Quarter End  Percent Description

Real Return Index (I) 9/11 12/17 100.00 Real Return Index (I)
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ABSOLUTE RETURNABSOLUTE RETURN
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W i l s h i r e  C o n s u l t i n g

MANAGER ALLOCATION
Absolute Return Composite
As of December 31, 2017

© 2018 Wilshire Associates Inc.

Anchorage Capital
$11,000,236  3.35%

BAAM
$50,554  0.02%

Davidson Kempner LP
$19,013,928  5.78%

DSAM Fund LP
$221,460  0.07%

Governors Lane Onshore
$9,136,065  2.78%

HBK II
$18,089,456  5.50%

Karya Fund LLC
$7,242,051  2.20%

Liquidalts H20 Force
$6,747,859  2.05%

Myriad Opportunities
$19,343,036  5.89%

Pershing Square
$622,274  0.19%

PRISMA Capital
$154,560,322  47.02%

Scopia
$200,254  0.06%

Senator LP
$6,598,537  2.01%

Tide Point Partners
$7,167,855  2.18%

Tricadia Select
$1,894,828  0.58%

Tourbillon Global Equity
$5,254,489  1.60%

Systematica Blue Matrix
$5,169,960  1.57%

SRS Partners US
$3,084,482  0.94%

Prudential Fund I
$6,637,499  2.02%

Pine River
$466,416  0.14%

PAAMCO
$237,686  0.07%

Luxor Capital
$4,960,421  1.51%

Libremax Capital
$66,461  0.02%

Knighthead
$2,334,903  0.71%

Gotham Neutral Strategies
$5,452,928  1.66%

Glenview Institution
$154,288  0.05%

Credit Suisse
$12,455,121  3.79%

Coatue Qualified Partners
$6,939,077  2.11%

Blackstone Strat Opp
$2,272,419  0.69%

BlackRock GAO
$11,307,787  3.44%

98
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

Anchorage Capital

     Net of Fee Return

BAAM

     Net of Fee Return

Blackstone Strat Opp

     Net of Fee Return

Coatue Qualified Partners

     Net of Fee Return

Credit Suisse

     Net of Fee Return

Davidson Kempner LP

     Net of Fee Return

DSAM Fund LP

     Net of Fee Return

Glenview Institution

     Net of Fee Return

Gotham Neutral Strategies

     Net of Fee Return

Governors Lane Onshore

     Net of Fee Return

3.15

1.32

0.63

1.54

0.79

-0.10

-1.70

4.75

7.08

3.54

2.25

-0.58

-0.29

4.00

15.12

4.31

-4.62

2.44

7.50

25.75

6.44

 9/30/16

 9/30/11

 9/30/17

 6/30/15

 6/30/17

 3/31/16

 6/30/16

12/31/15

 3/31/17

 3/31/17

7.26

1.32

14.01

3.54

7.88

-4.62

2.44

99
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

HBK II

     Net of Fee Return

Karya Fund LLC

     Net of Fee Return

Knighthead

     Net of Fee Return

Libremax Capital

     Net of Fee Return

Liquidalts H20 Force

     Net of Fee Return

Luxor Capital

     Net of Fee Return

Myriad Opportunities

     Net of Fee Return

PAAMCO

     Net of Fee Return

Pershing Square

     Net of Fee Return

Pine River

     Net of Fee Return

2.09

9.45

1.06

-1.80

3.34

3.52

1.37

-0.51

2.54

12.10

2.45

0.50

10.17

8.67

0.84

3.65

11.94

3.22

3.53

13.27

13.75

0.11

5.27

5.76

2.67

25.35

14.87

-0.36

3.00

1.00

1.74

0.12

12/31/13

 3/31/17

12/31/13

 9/30/14

 9/30/16

 3/31/14

 6/30/16

 9/30/11

 9/30/17

 6/30/14

3.24

11.94

2.13

7.71

-0.21

12.29

1.37

0.58

100
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

PRISMA Capital

     Net of Fee Return

Prudential Fund I

     Net of Fee Return

Scopia

     Net of Fee Return

Senator LP

     Net of Fee Return

SRS Partners US

     Net of Fee Return

Systematica Blue Matrix

     Net of Fee Return

Tide Point Partners

     Net of Fee Return

Tourbillon Global Equity

     Net of Fee Return

Tricadia Select

     Net of Fee Return

1.20

-0.03

2.62

3.00

0.76

7.67

-9.11

-4.00

2.95

0.99

6.39

6.46

10.14

-10.20

3.15

4.27

9.93

5.28

1.15

-11.73

4.21

13.62

-12.54

1.96 3.72  9/30/11

 3/31/17

12/31/14

 9/30/16

 9/30/17

 3/31/17

 3/31/17

12/31/15

 9/30/17

3.76

4.27

10.65

3.00

5.28

1.15

-11.16

-4.00

101
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W i l s h i r e  C o n s u l t i n g

PERFORMANCE COMPARISON
Trailing Returns
Periods Ended December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter 2 Quarters 3 Quarters 1 Year 3 Years 5 Years 10 Years Incept Date Incept Ret

Absolute Return Composite

     Net of Fee Return

     HFRI FOF Div (1 Month Lag)      

         Value Added

1.31

1.67

-0.37

3.35

3.30

0.05

3.79

4.23

-0.45

5.35

7.11

-1.76

2.27

2.12

0.14

4.65

3.91

0.74

 3/31/10

 3/31/10

 3/31/10

4.07

3.01

1.07

102
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W i l s h i r e  C o n s u l t i n g

CUSTOM BENCHMARK SPECIFICATION
Absolute Return Composite
December 31, 2017

© 2018 Wilshire Associates Inc.

Quarter Start Quarter End  Percent Description

HFRI FOF Div (1 Month Lag)      6/10 12/17 100.00 HFRI FOF Div (1 Month Lag)
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WILSHIRE ASSOCIATES
W i l s h i r e  C o n s u l t i n g

K e n t u c k y  R e t i r e m e n t  S y s t e m s  I n s u r a n c e  
Monthly Performance Summary 

March 31, 2018 
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W i l s h i r e  C o n s u l t i n g

ACTUAL ALLOCATION VS POLICY ALLOCATION
KRS Insurance Plan Composite
As of March 31, 2018

© 2018 Wilshire Associates Inc.

1

Fixed Income
1,080,551,770  21.19%

Domestic Equity
1,094,842,459  21.47%

Intl Equity
1,303,874,675  25.58%

Other Absolute Return
313,275,463  6.14%

Other Real Return
422,617,228  8.29%

Special Investments
513,181,133  10.07%

Real Estate
244,496,085  4.80%

Short Term
125,394,752  2.46%

Total Fund

Short Term
2.00%

Intl Equity
17.50%

Other Absolute Return
10.00%

Other Real Return
10.00%

Special Inv.
10.00%

Real Estate
5.00%

Domestic Equity
17.50%

Fixed Income
28.00%

Policy Index
6.4
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W i l s h i r e  C o n s u l t i n g

MONTHLY SUMMARY
Investment Performance and Market Values
For Periods Ending March 31, 2018

© 2018 Wilshire Associates Inc.

2

 

Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$

KRS Insurance Plan

     KRS Allocation Index            

     Value Added

     KRS IPS Benchmark               

KERS Insurance Plan

     KERS Allocation Index           

     Value Added

     KERS IPS Benchmark              

     Assumed Rate 6.25%              

KERS (H) Insurance Plan

     KERS (H) Allocation Index       

     Value Added

     KERS (H) IPS Benchmark          

     Assumed Rate 6.25%              

CERS Insurance Plan

     CERS Allocation Index           

     Value Added

     CERS IPS Benchmark              

     Assumed Rate 6.25%              

-0.12

-0.49

0.37

-0.39

-0.43

-0.64

0.21

-0.54

0.51

-0.16

-0.52

0.36

-0.42

0.51

-0.05

-0.49

0.44

-0.39

0.51

0.48

-0.08

0.56

0.12

0.12

-0.23

0.34

-0.03

1.53

0.43

-0.11

0.53

0.09

1.53

0.54

-0.07

0.61

0.12

1.53

0.48

-0.08

0.56

0.12

0.12

-0.23

0.34

-0.03

1.53

0.43

-0.11

0.53

0.09

1.53

0.54

-0.07

0.61

0.12

1.53

8.02

7.55

0.47

6.21

7.24

7.34

-0.10

6.00

4.65

7.90

7.51

0.39

6.17

4.65

8.15

7.56

0.58

6.23

4.65

11.56

11.28

0.27

10.64

11.07

-0.43

11.41

11.24

0.17

11.70

11.30

0.40

7.29

7.49

-0.20

6.86

7.33

-0.47

7.20

7.39

-0.19

7.35

7.41

-0.06

7.33

8.16

-0.83

6.91

8.00

-1.09

7.32

8.04

-0.72

7.40

8.05

-0.65

7.50

7.91

-0.41

7.43

7.88

-0.45

7.50

7.89

-0.39

7.51

7.89

-0.38

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

5,098,233,565

828,402,057

511,536,121

2,313,164,730
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W i l s h i r e  C o n s u l t i n g

MONTHLY SUMMARY
Investment Performance and Market Values
For Periods Ending March 31, 2018

© 2018 Wilshire Associates Inc.

3

 

Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$

CERS (H) Insurance Plan

     CERS (H) Allocation Index       

     Value Added

     CERS (H) IPS Benchmark          

     Assumed Rate 6.25%              

SPRS Insurance Plan

     SPRS Allocation Index           

     Value Added

     SPRS IPS Benchmark              

     Assumed Rate 6.25%              

-0.03

-0.48

0.45

-0.38

0.51

-0.03

-0.49

0.46

-0.39

0.51

0.58

-0.06

0.64

0.13

1.53

0.60

-0.07

0.67

0.12

1.53

0.58

-0.06

0.64

0.13

1.53

0.60

-0.07

0.67

0.12

1.53

8.21

7.57

0.65

6.23

4.65

8.25

7.56

0.69

6.22

4.65

11.80

11.31

0.49

11.85

11.30

0.56

7.43

7.41

0.02

7.42

7.40

0.01

7.45

8.05

-0.60

7.43

8.05

-0.62

7.52

7.89

-0.37

7.51

7.89

-0.38

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

1,256,679,757

188,450,901

6.4
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W i l s h i r e  C o n s u l t i n g

MONTHLY SUMMARY
Investment Performance and Market Values
For Periods Ending March 31, 2018

© 2018 Wilshire Associates Inc.

4

 

Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

KERS Insurance Plan

     KERS Allocation Index           

     Value Added

     KERS IPS Benchmark              

     Assumed Rate 6.25%              

US Equity Composite

     Russell 3000                    

     Value Added

Non-US Equity Composite

     Policy Index                    

     Value Added

Fixed Income Composite

     Policy Index                    

     Value Added

Real Return Composite

     Real Return Index (I)           

     Value Added

Real Estate Composite

     NCREIF ODCE NOF 1 Quarter Lag   

     Value Added

-0.43

-0.64

0.21

-0.54

0.51

-1.25

-2.01

0.76

-1.48

-1.67

0.19

0.06

-0.05

0.11

0.06

0.24

-0.18

2.21

0.00

2.21

0.12

-0.23

0.34

-0.03

1.53

-0.70

-0.64

-0.05

0.09

-1.06

1.15

-0.26

-1.13

0.87

-0.33

-1.60

1.28

2.24

1.85

0.39

0.12

-0.23

0.34

-0.03

1.53

-0.70

-0.64

-0.05

0.09

-1.06

1.15

-0.26

-1.13

0.87

-0.33

-1.60

1.28

2.24

1.85

0.39

7.24

7.34

-0.10

6.00

4.65

9.80

10.48

-0.68

12.88

10.72

2.16

1.21

0.79

0.42

1.96

-0.56

2.51

7.21

5.04

2.17

10.64

11.07

-0.43

12.82

13.81

-0.99

19.98

17.42

2.56

2.73

2.65

0.08

2.71

-0.48

3.18

9.58

6.66

2.92

6.86

7.33

-0.47

9.76

10.22

-0.46

7.80

6.79

1.00

3.75

4.46

-0.71

3.07

1.42

1.65

9.55

9.42

0.13

6.91

8.00

-1.09

7.43

7.88

-0.45

12.56

13.13

-0.57

7.87

7.45

0.42

3.94

4.56

-0.62

2.97

1.62

1.35

8.86

10.54

-1.68

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

828,402,057

201,691,631

211,464,778

197,984,948

68,658,697

34,435,950

24.35

25.53

23.90

8.29

4.16

6.4
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W i l s h i r e  C o n s u l t i n g

MONTHLY SUMMARY
Investment Performance and Market Values
For Periods Ending March 31, 2018

© 2018 Wilshire Associates Inc.

5

 

Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

Absolute Return Composite

     HFRI FOF Div (1 Month Lag)      

     Value Added

Private Equity Composite

     KERS Short Term PE Index        

     Value Added

     Russell 3000 +3% Qtr Lag        

Cash Composite

     91-Day Treasury Bill            

     Value Added

0.02

-0.86

0.88

2.88

2.88

0.00

1.25

0.21

0.13

0.07

1.61

2.44

-0.83

2.95

2.95

0.00

7.12

0.54

0.35

0.18

1.61

2.44

-0.83

2.95

2.95

0.00

7.12

0.54

0.35

0.18

5.02

5.82

-0.80

11.19

11.19

0.00

17.34

1.45

0.90

0.55

5.46

6.77

-1.31

17.30

17.30

0.00

25.09

1.68

1.10

0.58

2.14

2.18

-0.03

11.33

11.33

0.00

15.44

0.81

0.53

0.28

3.68

3.38

0.30

13.23

13.23

0.00

18.13

0.60

0.35

0.25

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

49,408,319

43,146,484

21,611,251

5.96

5.21

2.61

6.4
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W i l s h i r e  C o n s u l t i n g

MONTHLY SUMMARY
Investment Performance and Market Values
For Periods Ending March 31, 2018

© 2018 Wilshire Associates Inc.

6

 

Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

KERS (H) Insurance Plan

     KERS (H) Allocation Index       

     Value Added

     KERS (H) IPS Benchmark          

     Assumed Rate 6.25%              

US Equity Composite

     Russell 3000                    

     Value Added

Non-US Equity Composite

     Policy Index                    

     Value Added

Fixed Income Composite

     Policy Index                    

     Value Added

Real Return Composite

     Real Return Index (I)           

     Value Added

Real Estate Composite

     NCREIF ODCE NOF 1 Quarter Lag   

     Value Added

-0.16

-0.52

0.36

-0.42

0.51

-1.25

-2.01

0.76

-1.48

-1.67

0.19

0.05

-0.05

0.10

0.08

0.24

-0.16

2.20

0.00

2.20

0.43

-0.11

0.53

0.09

1.53

-0.70

-0.64

-0.06

0.09

-1.06

1.15

-0.30

-1.13

0.82

-0.27

-1.60

1.34

2.22

1.85

0.37

0.43

-0.11

0.53

0.09

1.53

-0.70

-0.64

-0.06

0.09

-1.06

1.15

-0.30

-1.13

0.82

-0.27

-1.60

1.34

2.22

1.85

0.37

7.90

7.51

0.39

6.17

4.65

9.80

10.48

-0.68

12.87

10.72

2.15

1.05

0.79

0.26

1.84

-0.56

2.40

7.63

5.04

2.59

11.41

11.24

0.17

12.76

13.81

-1.06

19.92

17.42

2.50

2.59

2.65

-0.06

2.48

-0.48

2.95

10.06

6.66

3.40

7.20

7.39

-0.19

9.60

10.22

-0.63

7.89

6.79

1.10

3.71

4.46

-0.75

3.02

1.42

1.60

9.86

9.42

0.44

7.32

8.04

-0.72

7.50

7.89

-0.39

12.46

13.13

-0.67

7.99

7.45

0.54

3.91

4.56

-0.64

2.92

1.65

1.26

9.08

10.54

-1.46

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

511,536,121

107,064,248

132,314,932

114,836,832

41,156,948

25,949,187

20.93

25.87

22.45

8.05

5.07

6.4
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

Absolute Return Composite

     HFRI FOF Div (1 Month Lag)      

     Value Added

Private Equity Composite

     KERS (H) Short Term PE Index    

     Value Added

     Russell 3000 +3% Qtr Lag        

Cash Composite

     91-Day Treasury Bill            

     Value Added

0.02

-0.86

0.88

4.06

4.06

0.00

1.25

0.22

0.13

0.09

1.61

2.44

-0.83

4.16

4.16

0.00

7.12

0.62

0.35

0.26

1.61

2.44

-0.83

4.16

4.16

0.00

7.12

0.62

0.35

0.26

5.02

5.82

-0.80

12.89

12.89

-0.00

17.34

1.61

0.90

0.71

5.46

6.77

-1.31

18.56

18.56

-0.00

25.09

1.84

1.10

0.74

2.14

2.18

-0.03

13.81

13.81

-0.00

15.44

0.86

0.53

0.33

3.67

3.38

0.30

15.19

15.19

-0.00

18.13

0.63

0.35

0.28

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

32,787,404

47,581,271

9,845,298

6.41

9.30

1.92

6.4
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

CERS Insurance Plan

     CERS Allocation Index           

     Value Added

     CERS IPS Benchmark              

     Assumed Rate 6.25%              

US Equity Composite

     Russell 3000                    

     Value Added

Non-US Equity Composite

     Policy Index                    

     Value Added

Fixed Income Composite

     Policy Index                    

     Value Added

Real Return Composite

     Real Return Index (I)           

     Value Added

Real Estate Composite

     NCREIF ODCE NOF 1 Quarter Lag   

     Value Added

-0.05

-0.49

0.44

-0.39

0.51

-1.25

-2.01

0.76

-1.48

-1.67

0.19

0.06

-0.05

0.11

0.12

0.24

-0.12

2.20

0.00

2.20

0.54

-0.07

0.61

0.12

1.53

-0.70

-0.64

-0.06

0.09

-1.06

1.15

-0.27

-1.13

0.86

-0.24

-1.60

1.36

2.22

1.85

0.37

0.54

-0.07

0.61

0.12

1.53

-0.70

-0.64

-0.06

0.09

-1.06

1.15

-0.27

-1.13

0.86

-0.24

-1.60

1.36

2.22

1.85

0.37

8.15

7.56

0.58

6.23

4.65

9.80

10.48

-0.68

12.87

10.72

2.15

1.11

0.79

0.32

1.90

-0.56

2.46

7.63

5.04

2.59

11.70

11.30

0.40

12.76

13.81

-1.06

19.92

17.42

2.50

2.66

2.65

0.01

2.58

-0.48

3.06

10.06

6.66

3.40

7.35

7.41

-0.06

9.79

10.22

-0.44

7.91

6.79

1.12

3.73

4.46

-0.73

3.12

1.42

1.70

9.89

9.42

0.47

7.40

8.05

-0.65

7.51

7.89

-0.38

12.57

13.13

-0.56

8.01

7.45

0.56

3.95

4.56

-0.61

2.98

1.65

1.32

9.10

10.54

-1.44

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

2,313,164,730

482,963,709

589,426,878

476,819,662

196,741,386

112,517,545

20.88

25.48

20.61

8.51

4.86

6.4
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

Absolute Return Composite

     HFRI FOF Div (1 Month Lag)      

     Value Added

Private Equity Composite

     CERS Short Term PE Index        

     Value Added

     Russell 3000 +3% Qtr Lag        

Cash Composite

     91-Day Treasury Bill            

     Value Added

0.02

-0.86

0.88

4.40

4.40

0.00

1.25

0.21

0.13

0.07

1.61

2.44

-0.83

4.52

4.52

0.00

7.12

0.58

0.35

0.22

1.61

2.44

-0.83

4.52

4.52

0.00

7.12

0.58

0.35

0.22

5.02

5.82

-0.80

13.48

13.48

0.00

17.34

1.53

0.90

0.63

5.46

6.77

-1.31

18.95

18.95

0.00

25.09

1.77

1.10

0.66

2.15

2.18

-0.03

14.26

14.26

0.00

15.44

0.84

0.53

0.31

3.68

3.38

0.30

15.46

15.46

0.00

18.13

0.62

0.35

0.27

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

140,237,038

256,383,514

58,074,999

6.06

11.08

2.51

6.4
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

CERS (H) Insurance Plan

     CERS (H) Allocation Index       

     Value Added

     CERS (H) IPS Benchmark          

     Assumed Rate 6.25%              

US Equity Composite

     Russell 3000                    

     Value Added

Non-US Equity Composite

     Policy Index                    

     Value Added

Fixed Income Composite

     Policy Index                    

     Value Added

Real Return Composite

     Real Return Index (I)           

     Value Added

Real Estate Composite

     NCREIF ODCE NOF 1 Quarter Lag   

     Value Added

-0.03

-0.48

0.45

-0.38

0.51

-1.25

-2.01

0.76

-1.48

-1.67

0.19

0.06

-0.05

0.11

0.12

0.24

-0.12

2.19

0.00

2.19

0.58

-0.06

0.64

0.13

1.53

-0.70

-0.64

-0.05

0.09

-1.06

1.15

-0.24

-1.13

0.88

-0.24

-1.60

1.37

2.22

1.85

0.37

0.58

-0.06

0.64

0.13

1.53

-0.70

-0.64

-0.05

0.09

-1.06

1.15

-0.24

-1.13

0.88

-0.24

-1.60

1.37

2.22

1.85

0.37

8.21

7.57

0.65

6.23

4.65

9.80

10.48

-0.68

12.87

10.72

2.15

1.12

0.79

0.33

1.86

-0.56

2.42

7.62

5.04

2.58

11.80

11.31

0.49

12.76

13.81

-1.05

19.92

17.42

2.50

2.67

2.65

0.02

2.52

-0.48

2.99

10.05

6.66

3.39

7.43

7.41

0.02

9.82

10.22

-0.41

7.95

6.79

1.15

3.73

4.46

-0.73

3.09

1.42

1.67

9.88

9.42

0.46

7.45

8.05

-0.60

7.52

7.89

-0.37

12.58

13.13

-0.54

8.03

7.45

0.58

3.94

4.56

-0.62

2.96

1.65

1.31

9.09

10.54

-1.45

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

1,256,679,757

263,568,369

322,150,393

254,099,106

102,098,900

61,711,430

20.97

25.64

20.22

8.12

4.91

6.4
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

Absolute Return Composite

     HFRI FOF Div (1 Month Lag)      

     Value Added

Private Equity Composite

     CERS (H) Short Term PE Index    

     Value Added

     Russell 3000 +3% Qtr Lag        

Cash Composite

     91-Day Treasury Bill            

     Value Added

0.02

-0.86

0.88

4.49

4.49

0.00

1.25

0.21

0.13

0.07

1.61

2.44

-0.83

4.60

4.60

0.00

7.12

0.55

0.35

0.20

1.61

2.44

-0.83

4.60

4.60

0.00

7.12

0.55

0.35

0.20

5.02

5.82

-0.80

13.52

13.52

0.00

17.34

1.51

0.90

0.61

5.46

6.77

-1.31

19.02

19.02

0.00

25.09

1.75

1.10

0.64

2.15

2.18

-0.03

14.44

14.44

0.00

15.44

0.83

0.53

0.30

3.67

3.38

0.30

15.64

15.64

0.00

18.13

0.61

0.35

0.26

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

78,548,991

144,126,227

30,376,342

6.25

11.47

2.42

6.4
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

SPRS Insurance Plan

     SPRS Allocation Index           

     Value Added

     SPRS IPS Benchmark              

     Assumed Rate 6.25%              

US Equity Composite

     Russell 3000                    

     Value Added

Non-US Equity Composite

     Policy Index                    

     Value Added

Fixed Income Composite

     Policy Index                    

     Value Added

Real Return Composite

     Real Return Index (I)           

     Value Added

Real Estate Composite

     NCREIF ODCE NOF 1 Quarter Lag   

     Value Added

-0.03

-0.49

0.46

-0.39

0.51

-1.25

-2.01

0.76

-1.48

-1.67

0.19

0.05

-0.05

0.10

0.10

0.24

-0.14

2.20

0.00

2.20

0.60

-0.07

0.67

0.12

1.53

-0.70

-0.64

-0.06

0.09

-1.06

1.15

-0.20

-1.13

0.93

-0.21

-1.60

1.39

2.22

1.85

0.37

0.60

-0.07

0.67

0.12

1.53

-0.70

-0.64

-0.06

0.09

-1.06

1.15

-0.20

-1.13

0.93

-0.21

-1.60

1.39

2.22

1.85

0.37

8.25

7.56

0.69

6.22

4.65

9.80

10.48

-0.68

12.87

10.72

2.15

1.17

0.79

0.38

1.79

-0.56

2.34

7.63

5.04

2.59

11.85

11.30

0.56

12.75

13.81

-1.06

19.92

17.42

2.50

2.74

2.65

0.08

2.37

-0.48

2.85

10.06

6.66

3.40

7.42

7.40

0.01

9.78

10.22

-0.44

7.98

6.79

1.19

3.78

4.46

-0.68

3.03

1.42

1.61

9.85

9.42

0.43

7.43

8.05

-0.62

7.51

7.89

-0.38

12.56

13.13

-0.57

8.05

7.45

0.60

4.00

4.56

-0.56

2.93

1.65

1.27

9.07

10.54

-1.47

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

188,450,901

39,554,504

48,517,694

36,811,225

13,961,296

9,881,973

20.99

25.75

19.53

7.41

5.24

6.4
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

Absolute Return Composite

     HFRI FOF Div (1 Month Lag)      

     Value Added

Private Equity Composite

     SPRS Short Term PE Index        

     Value Added

     Russell 3000 +3% Qtr Lag        

Cash Composite

     91-Day Treasury Bill            

     Value Added

0.02

-0.86

0.88

4.37

4.37

0.00

1.25

0.20

0.13

0.06

1.61

2.44

-0.83

4.50

4.50

0.00

7.12

0.54

0.35

0.18

1.61

2.44

-0.83

4.50

4.50

0.00

7.12

0.54

0.35

0.18

5.02

5.82

-0.80

13.43

13.43

0.00

17.34

1.48

0.90

0.58

5.46

6.77

-1.31

18.85

18.85

0.00

25.09

1.71

1.10

0.61

2.14

2.18

-0.04

13.58

13.58

0.00

15.44

0.82

0.53

0.29

3.67

3.38

0.30

14.91

14.91

0.00

18.13

0.60

0.35

0.26

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

 6/30/13

12,293,710

21,943,636

5,486,863

6.52

11.64

2.91

6.4
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

KRS Insurance Plan

     KRS Allocation Index            

     Value Added

     KRS IPS Benchmark               

US Equity Composite

     Russell 3000                    

     Value Added

S&P 500 Index

     Standard & Poor’s 500           

     Value Added

Scientific Beta

     Standard & Poor’s 500           

     Value Added

River Road

     Russell 3000 Value              

     Value Added

River Road FAV

     Russell 3000 Value              

     Value Added

-0.12

-0.49

0.37

-0.39

-1.24

-2.01

0.77

-2.53

-2.54

0.01

-0.43

-2.54

2.11

-1.56

-1.54

-0.02

-0.06

-1.54

1.48

0.48

-0.08

0.56

0.12

-0.69

-0.64

-0.05

-0.72

-0.76

0.03

0.27

-0.76

1.03

-3.33

-2.82

-0.51

0.09

-2.82

2.91

0.48

-0.08

0.56

0.12

-0.69

-0.64

-0.05

-0.72

-0.76

0.03

0.27

-0.76

1.03

-3.33

-2.82

-0.51

0.09

-2.82

2.91

8.02

7.55

0.47

6.21

9.83

10.48

-0.65

10.56

10.58

-0.02

9.41

10.58

-1.17

2.90

5.45

-2.55

4.85

5.45

-0.59

11.56

11.28

0.27

12.82

13.81

-1.00

14.03

13.99

0.03

13.26

13.99

-0.74

3.07

6.81

-3.74

8.80

6.81

1.99

7.29

7.49

-0.20

9.80

10.22

-0.43

10.77

10.78

-0.01

7.00

7.87

-0.87

7.33

8.16

-0.83

12.42

13.03

-0.62

13.28

13.31

-0.03

9.57

10.71

-1.14

7.50

7.91

-0.41

9.67

9.82

-0.16

7.28

6.81

0.47

13.07

16.36

-3.29

10.63

11.41

-0.78

17.34

12.32

5.02

 3/31/87

 3/31/87

 3/31/87

 3/31/87

 6/30/92

 6/30/92

 6/30/92

 6/30/01

 6/30/01

 6/30/01

 6/30/16

 6/30/16

 6/30/16

 6/30/11

 6/30/11

 6/30/11

 6/30/16

 6/30/16

 6/30/16

5,098,233,565

1,094,842,459

516,261,767

135,431,408

12,082,638

56,057,613

100.00

21.47

10.13

2.66

0.24

1.10

6.4
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

Westfield Capital

     Russell 3000 Growth             

     Value Added

Systematic

     Russell Mid Cap Value           

     Value Added

Internal US Mid Cap

     S&P 400 Mid Cap                 

     Value Added

NTGI Structured

     Russell 2000                    

     Value Added

Transition Account

-1.37

-2.44

1.07

-0.71

0.25

-0.96

1.01

0.93

0.08

1.37

1.29

0.08

-0.03

2.79

1.48

1.30

-3.27

-2.50

-0.76

-0.59

-0.77

0.18

-0.12

-0.08

-0.04

14.19

2.79

1.48

1.30

-3.27

-2.50

-0.76

-0.59

-0.77

0.18

-0.12

-0.08

-0.04

14.19

14.04

15.68

-1.63

10.68

5.07

5.61

9.18

8.83

0.35

9.00

9.11

-0.10

0.87

20.23

21.06

-0.83

10.41

6.50

3.91

11.32

10.97

0.34

11.78

11.79

-0.01

0.97

8.29

12.57

-4.28

7.34

7.23

0.11

9.15

8.96

0.19

8.69

8.39

0.30

5.40

13.34

15.32

-1.99

9.72

11.10

-1.39

11.95

11.47

0.48

22.67

12.91

14.30

-1.39

12.47

14.01

-1.54

10.87

10.73

0.13

11.92

11.06

0.86

63.80

 6/30/11

 6/30/11

 6/30/11

 6/30/12

 6/30/12

 6/30/12

 7/31/14

 7/31/14

 7/31/14

 6/30/11

 6/30/11

 6/30/11

 5/31/11

64,025,140

127,323,685

92,927,860

90,725,638

6,710

1.26

2.50

1.82

1.78

0.00

6.4
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

Non-US Equity Composite

     Policy Index                    

     Value Added

BlackRock ACWI Ex US

     MSCI ACWI X US (N)              

     Value Added

American Century

     Policy Index                    

     Value Added

Franklin Templeton

     Policy Index                    

     Value Added

Lazard Asset Mgmt

     Policy Index                    

     Value Added

LSV Asset Mgmt

     Policy Index                    

     Value Added

Blackrock ACWI Ex-US Small Cap

     MSCI ACWI X US Small Cap (N)    

     Value Added

-1.48

-1.67

0.20

-1.91

-1.76

-0.15

-1.90

-1.67

-0.23

-0.53

-1.67

1.14

-0.38

-1.67

1.29

-1.85

-1.67

-0.18

-1.36

-1.13

-0.23

0.09

-1.06

1.15

-1.36

-1.18

-0.18

3.13

-1.06

4.19

2.36

-1.06

3.43

1.61

-1.06

2.67

-1.19

-1.06

-0.12

-0.60

-0.35

-0.24

0.09

-1.06

1.15

-1.36

-1.18

-0.18

3.13

-1.06

4.19

2.36

-1.06

3.43

1.61

-1.06

2.67

-1.19

-1.06

-0.12

-0.60

-0.35

-0.24

12.87

10.72

2.15

10.01

10.16

-0.15

20.44

10.61

9.82

19.62

10.61

9.01

14.27

10.61

3.66

8.80

10.61

-1.81

13.28

13.51

-0.23

19.92

17.42

2.50

16.39

16.53

-0.13

30.33

17.24

13.09

26.63

17.24

9.39

22.49

17.24

5.25

14.71

17.24

-2.53

20.34

20.59

-0.25

7.88

6.79

1.09

6.50

6.18

0.32

8.12

6.73

1.39

11.46

6.73

4.73

7.56

6.73

0.83

6.32

6.73

-0.41

10.40

10.40

-0.00

7.24

6.44

0.80

5.96

5.89

0.07

2.58

2.87

-0.30

9.06

9.00

0.06

5.81

3.77

2.04

8.03

3.77

4.26

5.21

3.77

1.45

3.65

3.77

-0.12

10.63

10.08

0.55

 3/31/00

 3/31/00

 3/31/00

 5/31/12

 5/31/12

 5/31/12

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/14

 6/30/13

 6/30/13

 6/30/13

1,303,874,675

525,711,889

158,877,651

119,357,023

221,830,366

203,620,915

72,812,071

25.58

10.31

3.12

2.34

4.35

3.99

1.43

6.4
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

Boston Company

Pyramis Intl

Non-US Equity Transition

-0.07

-0.01

7.09

-0.73

0.03

7.36

-0.73

0.03

7.36

-1.42

-0.14

7.18

0.06

0.38

11.48

-0.69

3.04

-3.65

1.54

4.08

0.05

5.70

-11.60

 5/31/08

 7/31/01

 5/31/14

138,580

750,816

775,364

0.00

0.01

0.02

6.4
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

Fixed Income Composite

     Policy Index                    

     Value Added

     Bloomberg Global Aggregate      

NISA

     Bloomberg Aggregate             

     Value Added

BlackRock IG Credit

     Bloomberg Int Credit            

     Value Added

BNY IG Credit

     Bloomberg Int Credit            

     Value Added

Manulife Asset Mgmt

     Policy Index                    

     Value Added

Columbia

     Bloomberg High Yield            

     Value Added

0.06

-0.05

0.11

1.06

0.68

0.64

0.04

0.11

0.11

-0.00

-0.03

0.11

-0.14

0.08

0.50

-0.42

-0.64

-0.60

-0.04

-0.28

-1.13

0.85

1.36

-1.41

-1.46

0.05

-1.42

-1.36

-0.05

-1.41

-1.36

-0.05

-0.42

-1.41

0.98

-1.59

-0.86

-0.73

-0.28

-1.13

0.85

1.36

-1.41

-1.46

0.05

-1.42

-1.36

-0.05

-1.41

-1.36

-0.05

-0.42

-1.41

0.98

-1.59

-0.86

-0.73

1.08

0.79

0.29

4.26

0.00

-0.24

0.24

-0.32

-0.28

-0.05

0.84

-0.00

0.84

0.78

1.57

-0.79

2.63

2.65

-0.02

6.97

1.51

1.20

0.31

0.84

1.10

-0.26

2.53

1.52

1.01

3.16

3.78

-0.62

3.73

4.46

-0.73

3.14

1.48

1.20

0.28

2.37

1.68

0.70

4.65

5.17

-0.52

3.15

3.83

-0.68

1.49

2.02

1.82

0.19

2.59

0.67

1.93

5.00

4.99

0.00

6.38

6.35

0.03

5.20

2.87

2.69

0.18

0.84

1.10

-0.26

-1.62

-1.12

-0.50

4.12

1.08

3.05

6.85

6.82

0.03

 6/30/92

 6/30/92

 6/30/92

 6/30/92

 6/30/11

 6/30/11

 6/30/11

 3/31/17

 3/31/17

 3/31/17

11/30/17

11/30/17

11/30/17

11/30/11

11/30/11

11/30/11

10/31/11

10/31/11

10/31/11

1,080,551,770

97,973,646

218,477,211

248,098,211

154,667,821

50,064,115

21.19

1.92

4.29

4.87

3.03

0.98

6.4

Investment Committee Meeting- May 1, 2018 - Wilshire Performance Reporting- David Lindburg

665

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



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

MONTHLY SUMMARY
Investment Performance and Market Values
For Periods Ending March 31, 2018

© 2018 Wilshire Associates Inc.

19

 

Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

Marathon Bluegrass

     Bloomberg High Yield            

     Value Added

Shenkman Capital

     S&P LSTA Leverage Loan          

     Value Added

Waterfall

     Policy Index                    

     Value Added

Cerberus Capital Mgmt

     S&P LSTA Leverage Loan          

     Value Added

BSP Private Credit

     S&P LSTA Leverage Loan Index    

     Value Added

White Oak Yield Spectrum

     S&P LSTA Leverage Loan Index    

     Value Added

Loomis

-0.14

-0.60

0.46

0.13

0.01

0.12

-0.48

-0.29

-0.19

0.95

0.01

0.94

0.00

0.01

-0.01

0.00

0.01

-0.01

3.00

1.36

-0.86

2.21

1.49

1.17

0.32

3.06

-0.24

3.29

2.39

1.17

1.22

3.70

1.36

-0.86

2.21

1.49

1.17

0.32

3.06

-0.24

3.29

2.39

1.17

1.22

3.70

1.19

1.57

-0.39

3.53

3.36

0.17

7.59

1.95

5.64

4.77

3.36

1.41

-9.82

1.67

3.78

-2.11

4.03

4.15

-0.12

11.37

3.61

7.77

7.42

4.15

3.27

-11.62

3.43

4.11

-0.68

8.31

4.03

4.28

8.53

4.11

4.42

-17.69

3.03

4.25

-1.22

9.12

3.76

5.36

-9.46

8.27

10.36

-2.10

4.09

5.30

-1.22

10.43

4.53

5.90

8.08

3.72

4.37

0.00

0.21

-0.21

0.00

0.01

-0.01

-4.10

12/31/15

12/31/15

12/31/15

 6/30/11

 6/30/11

 6/30/11

 6/30/11

 6/30/11

 6/30/11

 8/31/14

 8/31/14

 8/31/14

 1/31/18

 1/31/18

 1/31/18

 2/28/18

 2/28/18

 2/28/18

10/31/11

123,158,816

81,688,739

56,508,353

36,123,379

11,551,155

2,196,667

43,659

2.42

1.60

1.11

0.71

0.23

0.04

0.00

6.4
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

Real Return Composite

     Real Return Index (I)           

     Value Added

Internal TIPS

     Bloomberg 1-10 Yrs TIPS         

     Value Added

PIMCO All Asset

     Bloomberg 1-10 Yrs TIPS         

     Value Added

Tortoise Capital

     Alerian MLP                     

     Value Added

Nuveen Real Asset

     Policy Index                    

     Value Added

Amerra AGRI Fund II

Amerra AGRI Holdings

BTG Pactual

Magnetar MTP EOF II

Taurus Mine Finance

0.11

0.24

-0.13

0.69

0.82

-0.13

0.35

0.82

-0.47

-5.00

-6.94

1.94

0.47

0.68

-0.21

-0.79

-1.15

-4.21

3.45

3.99

-0.25

-1.60

1.36

-0.33

-0.40

0.06

2.43

-0.40

2.82

-9.78

-11.12

1.34

-2.87

-3.82

0.94

-0.79

-1.15

-4.21

3.45

3.99

-0.25

-1.60

1.36

-0.33

-0.40

0.06

2.43

-0.40

2.82

-9.78

-11.12

1.34

-2.87

-3.82

0.94

-0.79

-1.15

-4.21

3.45

3.99

1.90

-0.56

2.46

0.72

0.83

-0.11

6.67

0.83

5.83

-12.13

-14.65

2.52

1.03

-0.87

1.90

-2.44

-3.85

-3.85

4.34

4.24

2.57

-0.48

3.05

0.37

0.43

-0.06

8.65

0.43

8.22

-16.98

-20.07

3.09

4.17

2.88

1.28

-1.39

-5.58

0.20

8.29

6.64

3.13

1.42

1.71

1.43

1.24

0.19

5.66

1.24

4.42

-8.92

-11.24

2.32

4.61

4.30

0.31

4.66

-7.78

14.28

1.59

1.78

-0.20

0.22

-0.23

0.45

3.54

-0.06

3.59

-0.76

-5.85

5.08

5.86

3.55

2.50

1.06

4.27

3.97

0.30

5.36

0.76

4.60

10.61

6.30

4.31

4.42

4.09

0.33

4.64

-1.07

-10.14

1.85

14.28

 6/30/11

 6/30/11

 6/30/11

 9/30/03

 9/30/03

 9/30/03

11/30/11

11/30/11

11/30/11

 7/31/09

 7/31/09

 7/31/09

 1/31/15

 1/31/15

 1/31/15

11/30/12

 7/31/15

11/30/14

 7/31/15

 3/31/15

422,617,228

113,814,475

145,788,264

20,544,605

86,695,116

9,922,874

24,106,308

7,807,761

6,863,285

6,998,336

8.29

2.23

2.86

0.40

1.70

0.19

0.47

0.15

0.13

0.14

6.4
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

TPF II

Real Estate Composite

     NCREIF ODCE NOF 1 Quarter Lag   

     Value Added

Divcowest IV

Greenfield Acq VI

Greenfield Acq VII

H/2 Credit Partner

Harrison Street

Lubert Adler VII

Mesa West Core Lend

Prologis Targeted US

Rubenstein PF II

Stockbridge Sm/Mkts

Walton St RE VI

Walton St RE VII

Fundamental Partners III

Lubert Adler VII B

Mesa West IV

Patron Capital

-0.29

2.24

0.00

2.24

11.40

-12.45

6.14

0.06

2.38

1.47

1.72

3.81

3.11

1.88

2.34

2.50

1.56

-0.54

2.22

18.61

-0.29

2.27

1.85

0.42

11.40

-12.45

6.14

0.06

2.38

1.47

1.72

3.81

3.11

1.88

2.34

2.50

1.56

-0.54

2.22

20.51

-0.29

2.27

1.85

0.42

11.40

-12.45

6.14

0.06

2.38

1.47

1.72

3.81

3.11

1.88

2.34

2.50

1.56

-0.54

2.22

20.51

-0.10

7.23

5.04

2.19

10.71

-7.51

15.12

2.81

7.76

7.63

4.80

14.04

11.71

5.74

7.07

8.80

3.45

-4.63

5.39

28.95

3.00

9.60

6.66

2.94

21.83

-7.56

15.75

4.88

10.41

8.96

6.65

18.63

15.82

7.56

8.59

11.37

2.70

35.07

-4.41

9.60

9.42

0.18

30.58

2.65

15.12

6.07

9.05

4.35

7.28

15.17

6.69

9.83

4.93

12.49

-5.17

9.01

10.52

-1.51

9.26

5.38

9.47

8.65

-3.67

9.06

7.71

1.35

23.66

8.01

12.42

6.20

8.34

-3.31

6.33

14.90

13.70

9.36

-18.87

13.51

5.12

-4.63

2.49

-1.96

 9/30/08

 4/30/09

 4/30/09

 4/30/09

 2/28/14

11/30/12

 6/30/14

 6/30/11

 4/30/12

 6/30/14

 4/30/13

 9/30/14

 6/30/13

 4/30/14

 4/30/09

 6/30/13

 4/30/17

 6/30/17

 2/28/17

 7/31/16

76,205

244,496,085

1,802,430

3,387,436

12,241,617

32,889,831

34,005,490

15,080,870

34,140,937

28,185,645

7,214,010

36,332,484

1,570,791

10,250,624

14,717,193

3,703,817

4,371,490

4,601,420

0.00

4.80

0.04

0.07

0.24

0.65

0.67

0.30

0.67

0.55

0.14

0.71

0.03

0.20

0.29

0.07

0.09

0.09
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

Absolute Return Composite

     HFRI FOF Div (1 Month Lag)      

     Value Added

Anchorage Capital

Blackstone Strat Opp

Coatue Qualified Partners

Credit Suisse

Davidson Kempner LP

DSAM Fund LP

Glenview Institution

Gotham Neutral Strategies

Governors Lane Onshore

HBK II

Knighthead

Libremax Capital

Liquidalts H20 Force

Luxor Capital

Myriad Opportunities

PAAMCO

Pershing Square

Pine River

PRISMA Capital

Prudential Fund I

Scopia

0.02

-0.86

0.88

0.00

1.05

-5.38

0.19

-0.03

0.00

0.00

0.42

0.00

-1.52

0.00

0.00

0.53

0.10

0.02

3.00

-1.44

1.17

0.41

0.30

0.00

1.61

2.44

-0.83

0.63

2.30

5.79

1.53

2.05

0.00

0.00

2.63

-0.13

0.77

1.46

0.00

3.23

6.84

1.32

2.84

-5.47

0.12

2.37

0.70

0.00

1.61

2.44

-0.83

0.63

2.30

5.79

1.53

2.05

0.00

0.00

2.63

-0.13

0.77

1.46

0.00

3.23

6.84

1.32

2.84

-5.47

0.12

2.37

0.70

0.00

5.01

5.82

-0.80

5.41

13.28

5.12

4.34

0.00

0.00

2.04

-0.42

3.33

3.95

0.00

3.75

17.70

10.10

-12.08

0.96

5.39

1.70

5.58

5.46

6.77

-1.32

4.65

21.79

6.44

0.45

-0.02

-2.10

2.30

4.44

4.73

-0.04

6.87

21.02

15.25

-12.08

0.23

5.60

5.00

3.60

2.14

2.18

-0.03

3.19

1.94

0.81

6.15

-5.87

-0.79

1.74

-0.45

4.14

3.70

0.44

-0.73

3.42

4.15

3.22

0.93

6.16

4.52

14.99

6.06

7.21

1.32

1.09

-2.10

2.30

3.39

2.35

1.81

9.18

1.46

11.09

0.94

-7.54

0.25

3.93

5.00

0.95

 3/31/10

 3/31/10

 3/31/10

 7/31/16

 7/31/17

 6/30/15

 4/30/17

 1/31/16

 4/30/16

11/30/15

 3/31/17

 3/31/17

11/30/13

12/31/13

 7/31/14

 7/31/16

 3/31/14

 4/30/16

 8/31/11

 7/31/17

 4/30/14

 8/31/11

 3/31/17

10/31/14

313,275,463

11,069,522

2,324,644

7,341,574

12,645,291

19,403,350

221,460

154,288

5,596,178

9,123,512

18,228,997

1,771,521

66,461

6,965,581

5,299,752

19,597,444

244,422

588,284

311,844

158,236,944

6,683,966

200,254

6.14

0.22

0.05

0.14

0.25

0.38

0.00

0.00

0.11

0.18

0.36

0.03

0.00

0.14

0.10

0.38

0.00

0.01

0.01

3.10

0.13

0.00
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Net of Fee Returns

Month QTD CYTD FYTD 1 Year 3 Years 5 Years

Inception

Return

Inception

Date

Market Value

$ Percent

Senator LP

SRS Partners US

Systematica Blue Matrix

Tide Point Partners

Tourbillon Global Equity

Tricadia Select

Private Equity Composite

     KRS Short Term PE Index         

     Value Added

     Russell 3000 +3% Qtr Lag        

Cash Composite

     91-Day Treasury Bill            

     Value Added

-0.80

0.03

0.04

0.05

0.18

0.02

4.33

4.33

0.00

1.25

0.20

0.13

0.06

-2.77

0.41

-1.00

-4.89

-5.67

0.90

4.45

4.45

-0.00

7.12

0.50

0.35

0.15

-2.77

0.41

-1.00

-4.89

-5.67

0.90

4.45

4.45

-0.00

7.12

0.50

0.35

0.15

3.45

5.40

4.76

-15.30

13.28

13.28

-0.00

17.34

1.52

0.90

0.62

6.88

4.22

-3.80

-16.73

19.90

19.90

-0.00

25.09

1.75

1.10

0.65

14.18

14.18

-0.00

15.44

0.83

0.53

0.31

15.26

15.26

-0.00

19.78

0.59

0.34

0.25

6.81

14.21

4.22

-3.80

-11.23

-3.39

10.12

10.12

-0.00

11.13

2.67

2.63

0.03

 8/31/16

 7/31/17

 3/31/17

 3/31/17

10/31/15

 7/31/17

 6/30/02

 6/30/02

 6/30/02

 6/30/02

 6/30/92

 6/30/92

 6/30/92

5,299,506

3,097,280

5,118,020

6,816,611

4,956,751

1,912,007

513,181,133

125,394,752

0.10

0.06

0.10

0.13

0.10

0.04

10.07

2.46
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W i l s h i r e  C o n s u l t i n g

WILSHIRE ASSOCIATES

May 1, 2018

A s s e t  A l l o c a t i o n  A n a l y s i s
P h a s e  I  – F o c u s e s  M o s t l y  O n  A s s e t  O p t i m i z a t i o n

P h a s e  I I  – I n t e g r a t i o n  o f  L i a b i l i t i e s
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W i l s h i r e  C o n s u l t i n g

AGENDA

• Executive Summary

• Risk Lenses & Bucketing

• Plan Status & Liquidity Needs

• Modeling

• Pension Modeling

• Insurance Modeling
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• Wilshire prepared a comprehensive asset-liability study for all KRS Pension and Insurance 
Plans

– Study integrates KRS’ actuarial data with Wilshire’s asset-liability modeling techniques

– Focus on asset allocation policies

» Evaluate current policies and alternative policies for all Plans

– Wilshire risk lenses consider unique risks to each Plan

» Drawdown risk, liquidity risks, inflation risk, etc.

– Asset bucketing

» Wilshire approach to grouping assets based on the economic factor exposures of 
growth and inflation

» Similar to KRS view on bucketing of assets

• Modeling Overview

– Begins with mean-variance optimization, modelling efficient frontiers with varying 
constraints

– Incorporates KRS liabilities and simulates future outcomes

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

Execut ive Summary

7.1
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LESS FUNDED PLANS – KERS (NH), and SPRS

• Significantly underfunded:  13% and 26% respectively, based on market value of assets

• Expected outcomes

– Driver of future funded status will be contributions

» Without contributions, these Plans run out of money in 3-4 years

» However, projected contributions provide sustainability

• Returns, Risk, Liquidity

– Discount rate of 5.25% reflects need to protect assets

– Plans should have lower volatility and greater liquidity

• Policy Recommendations vs. Current

– Increase liquidity

» More fixed income, less in private assets, lower equity exposure

– Reduce expected future volatility

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

Execut ive Summary
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BETTER FUNDED PLANS - KERS, CERS (NH), CERS, and Insurance Plans

• Pension Plans funded near 50% level, Insurance Plans vary, based on market value of assets

• Expected outcomes

– Benefit payments represent lower proportion of available assets

– Anticipated contributions help to reduce expected net cash outflow

• Returns, Risk, Liquidity

– Discount rate of 6.25% reflects ability to take modestly higher risk than less-funded Plans

– Plans can accept modest volatility and illiquidity

• Policy Recommendations vs. Current

– Increase liquidity but maintain “growth” exposure

» More safety-oriented fixed income, slightly less in private assets, slightly higher 
public equity exposure

– Maintain similar risk level

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

Execut ive Summary
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RISK LENSES &
BUCKETING
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Understanding Risk Drives the Investment Process

• Risk should be compensated: Risk and return go hand-in-hand, but not all risks are rewarded 
equally. Be extremely selective.

• Downside and behavioral risks should be managed: Investors are enamored with potential 
returns and often underestimate the associated risks. Drawdowns destroy long-term wealth 
potential. Actively manage risk exposures.

• Market timing can be dangerous: "Tactical" investments may create more risk than 
return...use tactical positioning only when the potential reward is compelling.

• Costs matter: In a world of uncertain outcomes, fees and expenses are risks that are known 
with near-perfect insight and are a hurdle between the portfolio and its objectives. Be an 
extremely disciplined buyer.

• The illiquidity risk premium varies and, alone, may be insufficient to justify private 
investments: Tailor alternative investment strategies to take advantage of specific markets or 
managers that offer unique opportunities.

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

FUNDAMENTAL RISK BELIEFS
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Wilshire views the world through six different risk 
lenses. Finding the optimal balance between 
mitigating certain risks while profiting from others 
is the key to long-term success.

Risk lenses help to focus the asset allocation 
process by providing context for modeling results 
and orienting decisions around organizational 
goals.  

Drawdown: The potential for the portfolio to 
experience a significant decline in value.

Inflation: The potential for financial assets to lose 
purchasing power over time. 

Liquidity: The potential for an investor to be unable 
to buy or sell specific assets in the portfolio.

Active: The potential for an investment strategy to 
experience tracking error due to characteristics 
that differ from those of the market

Behavioral: The potential for biased decision 
making to impede the organization’s ability to 
reach its investment goals

Shortfall: The potential for the portfolio to fail to 
reach the organization’s objectives.

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

THE WORLD THROUGH RISK LENSES

BEHAVIORAL

INFLATION

SHORTFALL

DRAWDOWN

LIQUIDITY

ACTIVE

Risk Lenses 
for Plan 

Governance
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Effective risk management combines an analytic approach with a perspective on 
current market conditions to determine which risks should be mitigated and which offer 
compelling potential for profit.

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

THE WORLD THROUGH RISK LENSES

The current  
low-return 
environment 
suggests risk 
mitigation is more 
critical than 
seeking profit.

INFLATION

PROFIT

MITIGATION

LIQUIDITY
ACTIVEBEHAVIORAL

SHORTFALL

DRAWDOWN
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FUND OBJECTIVES

ASSET ALLOCATION
Drives 90% of the variation of a

portfolio’s return

INVESTMENT 
STRUCTURE 

Drives 5-7% 
of return variation

MANAGER 
SELECTION

Residual 
return

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

THE WORLD THROUGH RISK LENSES

Address Key Risks 
Throughout the 

Investment Process

Many of the six key risks are 
present at multiple points in 
the investment process, but  

each distinct step in the 
process is focused on one 

or two primary risks.

IMPLEMENTATION

BEHAVIORAL

INFLATION

SHORTFALL

DRAWDOWN

LIQUIDITY

ACTIVE
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DINO (Diversification in name only)

Diminishing risk reduction benefit by simply adding asset classes – even with uncorrelated assets

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

ASSET ALLOCATION PITFALLS

7.1
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W i l s h i r e  C o n s u l t i n g

BUCKETING ASSET CLASSES
BUCKETING APPROACH

U.S. EQUITY

NON-U.S. EQUITY

HIGH YIELD / CREDIT

CORE FIXED INCOME

PRIVATE EQUITY

CASH

GROWTH BUCKET

REAL ESTATE

REAL RETURN

HEDGE FUNDS

FIXED INCOME / 
LIQUIDITY BUCKET

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

ALLOCATION OF RISK

45%

25%

30%

62%

15%

23% 87%

9%

4%

KERS & SPRS PENSION

45%

25%

30%

69%

15%

16% 88%

9%

3%

Growth Assets
62.0%

Fixed Income / 
Liquidity Assets

13.0%

Diversifying 
Assets
25.0%

Current Policy - Capital Allocation

Growth Assets
86.7%

Fixed Income / 
Liquidity Assets

1.5%

Diversifying 
Assets
11.8%

Current Policy - Risk Allocation

Growth Assets
33.0%

Fixed Income / 
Liquidity Assets

44.0%

Diversifying 
Assets
23.0%

Recommended Policy - Capital Allocation

Growth Assets
62.8%

Fixed Income / 
Liquidity Assets

16.9%

Diversifying 
Assets
20.3%

Recommended Policy - Risk Allocation
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W i l s h i r e  C o n s u l t i n g

ALLOCATION OF RISK

45%

25%

30%

62%

15%

23% 87%

9%

4%

KERS (H), CERS, CERS (H) & INSURANCE

45%

25%

30%

15%

88%

9%

3%

Growth Assets
69.0%Fixed Income / 

Liquidity Assets
6.0%

Diversifying 
Assets
25.0%

Current Policy - Capital Allocation

Growth Assets
88.0%

Fixed Income / 
Liquidity Assets

0.5%

Diversifying 
Assets
11.5%

Current Policy - Risk Allocation

Growth Assets
62.5%

Fixed Income / 
Liquidity Assets

14.5%

Diversifying 
Assets
23.0%

Recommended Policy - Capital Allocation

Growth Assets
85.9%

Fixed Income / 
Liquidity Assets

2.1%

Diversifying 
Assets
12.0%

Recommended Policy - Risk Allocation
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PLANS STATUS &
LIQUIDITY NEEDS
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W i l s h i r e  C o n s u l t i n g

PENSION STATUS AS OF JUNE 30,  2017 

• 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 2018 Report on U.S. State Retirement Systems estimates the aggregate 
funded ratio of over 100 U.S. state-sponsored defined benefit plans to be 70.2% at fiscal year-
end 2017

($, Millions) KERS Non-
Hazardous

KERS 
Hazardous

CERS Non-
Hazardous

CERS 
Hazardous SPRS

Market Value of Assets $2,057 $602 $6,687 $2,218 $256
Actuarial Accrued Liability 15,592 1,121 12,804 4,649 967
Funded Status ($13,535) ($519) ($6,117) ($2,431) ($711)

Funded Ratio 13% 54% 52% 48% 26%
Actuarial Value of Assets $2,124 $607 $6,765 $2,238 $261
Actuarial Accrued Liability 15,592 1,121 12,804 4,649 967
Funded Status ($13,468) ($514) ($6,039) ($2,411) ($706)

Funded Ratio 14% 54% 53% 48% 27%
Discount Rate 5.25% 6.25% 6.25% 6.25% 5.25%
Source: GRS June 30, 2017 Actuarial Valuation Results
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W i l s h i r e  C o n s u l t i n g

PENSION LIQUIDITY NEEDS

• In addition to being severely underfunded, both the KERS Non-Hazardous and SPRS have 
significant expected near-term liquidity needs 

– Expected near-term contributions are projected to be greater than expected benefit 
payments
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* Contributions and Benefit Payments amounts provided above are in millions of dollars.
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W i l s h i r e  C o n s u l t i n g

PENSION LIQUIDITY NEEDS

• KERS Hazardous, CERS Non-Hazardous 
and CERS Hazardous plans have typical to 
low liquidity needs
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* Contributions and Benefit Payments amounts provided above are in millions of dollars.
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W i l s h i r e  C o n s u l t i n g

INSURANCE STATUS AS OF JUNE 30,  2017

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

• CERS Non-Hazardous and SPRS are underfunded, but better than KERS Non-Hazardous

• KERS and CERS Hazardous plans are both overfunded

• Wilshire Consulting’s 2018 Report on U.S. State Retirement Systems estimates the aggregate 
funded ratio of over 100 U.S. state-sponsored defined benefit plans to be 70.2% at fiscal year-
end 2017

($, Millions) KERS Non-
Hazardous

KERS 
Hazardous

CERS Non-
Hazardous

CERS 
Hazardous SPRS

Market Value of Assets $817 $489 $2,213 $2,213 $179
Actuarial Accrued Liability 2,683 419 3,355 1,788 277
Funded Status ($1,866) $70 ($1,142) $425 ($98)

Funded Ratio 30% 117% 66% 124% 65%
Actuarial Value of Assets $824 $493 $2,227 $1,197 $180
Actuarial Accrued Liability 2,683 419 3,355 1,788 277
Funded Status ($1,859) $74 ($1,128) ($591) ($97)

Funded Ratio 31% 118% 66% 67% 65%
Discount Rate 6.25% 6.25% 6.25% 6.25% 6.25%
Source: GRS June 30, 2017 Actuarial Valuation Results
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W i l s h i r e  C o n s u l t i n g

INSURANCE LIQUIDITY NEEDS

• Both the KERS Non-Hazardous and SPRS have significant expected near-term liquidity needs 

– Expected near-term contributions for the KERS Non-Hazardous plan are projected to be 
greater than expected benefit payments, but this is not the case for the SPRS plan
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* Contributions and Benefit Payments amounts provided above are in millions of dollars.

7.1

Investment Committee Meeting- May 1, 2018 - Wilshire Asset Liability Study- David Lindburg and Chris Tessman

690

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



©2018 Wilshire Associates. 
21

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

INSURANCE LIQUIDITY NEEDS

• KERS Hazardous, CERS Non-Hazardous 
and CERS Hazardous plans have typical to 
low liquidity needs
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* Contributions and Benefit Payments amounts provided above are in millions of dollars.
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As of December 31, 2017

• 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).

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

ASSET CLASS ASSUMPTIONS

U
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Expected Return - 10-Year (%) 6.25 6.45 3.55 4.95 6.90 4.75 5.75 8.75 1.75
Expected Risk (%) 17.00 18.75 5.15 10.00 14.00 4.60 7.75 28.00 1.25

Correlations

US Equity 1.00
Non-US Equity 0.83 1.00
Core Fixed Income 0.28 0.09 1.00
High Yield / Credit Fixed Income 0.54 0.45 0.25 1.00
Real Estate 0.54 0.47 0.19 0.57 1.00
Hedge Funds 0.43 0.55 0.08 0.58 0.32 1.00
Real Return 0.44 0.51 0.30 0.55 0.64 0.50 1.00
Private Equity 0.74 0.67 0.31 0.34 0.51 0.42 0.46 1.00
Cash -0.05 -0.08 0.19 -0.10 -0.05 0.07 0.04 0.00 1.00

Custom Hedge Fund basket assumption is representative of the strategic objective of KRS’ Hedge Fund portfolio and is comprised of 62.5% Relative Value, 25.0% Equity 
Market Neutral and 12.5% Global Macro.

Custom Real Return basket assumption represents a mix of 75% Public Real Assets and 25% Private Real Assets.

High Yield / Credit assumption utilizes Wilshire’s standard High Yield assumption.
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W i l s h i r e  C o n s u l t i n g

Recommended Pol ic ies
Asset Class

Current 
Policy

Optimization 
Constraints

Recommended 
Policy

Current 
Policy

Optimization 
Constraints

Recommended 
Policy

US Equity 17.50% 10 - 100% 1 10.00% 17.50% 10 - 100% 1 18.75%

Non-US Equity 17.50% 10 - 100% 1 10.00% 17.50% 10 - 100% 1 18.75%
High Yield / Credit Fixed Income 17.00% 0 - 15% 10.00% 24.00% 0 - 15% 15.00%
Private Equity 10.00% 0 - 7% 3.00% 10.00% 0 - 10% 10.00%
Total Growth 62.00% 20 - 70% 33.00% 69.00% 20 - 70% 62.50%

Core Fixed Income 10.00% 10 - 100% 41.00% 4.00% 10 - 100% 13.50%
Cash 3.00% 3 - 100% 3.00% 2.00% 1 - 100% 1.00%
Total Fixed Income / Liquidity 13.00% 44.00% 6.00% 14.50%

Real Estate 5.00% 0 - 5% 5.00% 5.00% 0 - 5% 5.00%
Hedge Funds / Opportunistic 10.00% 0 - 3% 3.00% 10.00% 0 - 3% 3.00%
Real Return 10.00% 0 - 15% 15.00% 10.00% 0 - 15% 15.00%
Total Diversifying 25.00% 23.00% 25.00% 23.00%

Total Assets 100.0% 100.0% 100.0% 100.0%

Total Illiquid Assets 2 30.9% 16.8% 32.3% 24.8%

Expected Return - 10 Years 6.24% 5.25% 6.35% 6.35%
Standard Deviation of Return 10.55% 6.85% 10.93% 10.95%

+/(-) in Expected Return - 10 Years (bps) (99) 0 
+/(-) in SD of Return (bps) (370) 2 

Sharpe Ratio 0.43 0.51 0.42 0.42
Cash Yield 3.08% 3.42% 3.42% 3.23%

Contribution to Asset Volatility (%):
Growth 86.70 62.80 88.00 85.90
Fixed Income / Liquidity 1.50 16.90 0.50 2.10
Diversifying 11.80 20.30 11.50 12.00

100.00 100.00 100.00 100.00
1 Non-US Equity is constrained to be no more than US Equity.
2 Illiquid Assets are comprised of 20% of High Yield / Credit Fixed Income, Private Equity, Real Estate, Hedge Funds / Opportunistic and 25% of Real Return.

KERS (NH) & SPRS KERS(H), CERS(H), CERS (NH) & Insurance

7.1

Investment Committee Meeting- May 1, 2018 - Wilshire Asset Liability Study- David Lindburg and Chris Tessman

694

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



©2018 Wilshire Associates. 
25

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

Recommended Pol ic ies

Asset Class
Current 

Policy
Recommended 

Policy
Current 

Policy
Recommended 

Policy

Expected Return - 10 Years 6.24% 5.25% 6.35% 6.35%
Standard Deviation of Return 10.55% 6.85% 10.93% 10.95%

+/(-) in Expected Return - 10 Years (bps) (99) 0 
+/(-) in SD of Return (bps) (370) 2 

Probabilities of Meeting

1 Year 53.80% 50.00% 50.36% 50.36%
2 Years 55.36% 50.00% 50.51% 50.51%
5 Years 58.44% 50.00% 50.81% 50.80%
10 Years 61.85% 50.00% 51.14% 51.13%

Actuarial Discount Rate of 
5.25% Over:

Actuarial Discount Rate of 
6.25% Over:

KERS (NH) & SPRS
KERS(H), CERS(H), CERS (NH) & 

Insurance 7.1
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S I M U L AT I O N
D i s t r i b u t i o n  o f  AVA F u n d e d  R a t i o  ( K E R S  N o n - H a z  P e n s i o n )

Shortfall Risk:

The potential for the 
alternative to have a lower 
median funded status than 

the current policy.  

Drawdown Risk:

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

ratio than the current policy.

Initial Funded Ratio = 13.6%

Discount Rate = 5.25%

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Very Optimistic 13.1 12.9 18.5 17.5 26.0 23.4 48.5 40.2
Optimistic 12.8 12.7 17.3 16.8 22.9 21.5 39.5 34.9
Median (Expected) 12.6 12.6 16.5 16.2 21.1 20.4 34.1 31.8
Pessimistic 12.5 12.5 15.7 15.7 19.4 19.3 29.4 28.8
Very Pessimistic 12.2 12.3 14.6 15.0 17.1 17.7 23.8 25.2
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Bars represent the range from the 25th to 75th percentiles, while the lines extend to the 5th and 95th percentiles
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S I M U L AT I O N
D i s t r i b u t i o n  o f  M VA F u n d e d  R a t i o  ( K E R S  N o n - H a z  P e n s i o n )

Shortfall Risk:

The potential for the 
alternative to have a lower 
median funded status than 

the current policy.  

Drawdown Risk:

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

ratio than the current policy.

Initial Funded Ratio = 13.2%

Discount Rate = 5.25%0.0%
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Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Very Optimistic 14.4 13.5 21.0 18.7 28.6 24.4 52.9 41.6
Optimistic 13.1 12.7 18.2 17.0 23.8 21.6 40.5 35.0
Median (Expected) 12.3 12.1 16.3 15.8 20.9 19.8 34.0 31.2
Pessimistic 11.4 11.5 14.7 14.7 18.2 18.2 28.5 27.7
Very Pessimistic 10.1 10.7 12.4 13.2 15.0 16.0 21.8 23.4

FYE 2022 FYE 2027
(%)

FYE 2018 FYE 2020

Bars represent the range from the 25th to 75th percentiles, while the lines extend to the 5th and 95th percentiles
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S I M U L AT I O N
D i s t r i b u t i o n  o f  E c o n o m i c  C o s t  ( K E R S  N o n - H a z  P e n s i o n )

Shortfall Risk:

The potential for the 
alternative to have a 

higher median economic 
cost than the current 

policy.  

Drawdown Risk:

The potential for the 
alternative to have a 

higher “very pessimistic” 
economic cost than the 

current policy.  

Discount Rate = 5.25%

Economic Cost is defined as 
the present value cost 

above current assets and 
future member 

contributions necessary to 
fund promised benefits.

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Very Pessimistic 14,160.0 14,042.2 14,378.2 14,249.9
Pessimistic 13,791.9 13,799.7 13,848.5 13,906.0
Median (Expected) 13,496.1 13,613.0 13,412.6 13,633.5
Optimistic 13,164.9 13,409.8 12,899.7 13,334.5
Very Optimistic 12,621.6 13,100.9 11,919.2 12,810.9

($ Millions)
Years 1 - 5 Years 1 - 10
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Bars represent the range from the 25th to 75th percentiles, while the lines extend to the 5th and 95th percentiles
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S I M U L AT I O N
D i s t r i b u t i o n  o f  AVA F u n d e d  R a t i o  ( S P R S  P e n s i o n )
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Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Very Optimistic 27.4 27.0 33.7 31.8 43.4 38.4 71.1 56.5
Optimistic 26.9 26.7 31.3 30.2 37.4 34.8 55.2 47.4
Median (Expected) 26.6 26.5 29.6 29.1 33.9 32.5 45.8 41.9
Pessimistic 26.2 26.2 28.0 28.1 30.6 30.4 38.1 37.0
Very Pessimistic 25.7 25.9 25.8 26.6 25.9 27.4 28.5 30.6

FYE 2022 FYE 2027
(%)

FYE 2018 FYE 2020

Shortfall Risk:

The potential for the 
alternative to have a lower 
median funded status than 

the current policy.  

Drawdown Risk:

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

ratio than the current policy.

Initial Funded Ratio = 27.0%

Discount Rate = 5.25%

Bars represent the range from the 25th to 75th percentiles, while the lines extend to the 5th and 95th percentiles
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S I M U L AT I O N
D i s t r i b u t i o n  o f  M VA F u n d e d  R a t i o  ( S P R S  P e n s i o n )

Shortfall Risk:

The potential for the 
alternative to have a lower 
median funded status than 

the current policy.  

Drawdown Risk:

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

ratio than the current policy.

Initial Funded Ratio = 26.4%

Discount Rate = 5.25%20.0%
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Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Very Optimistic 30.3 28.4 38.5 34.0 47.9 40.0 76.4 57.9
Optimistic 27.7 26.7 33.0 30.6 38.8 34.8 56.2 47.2
Median (Expected) 26.0 25.6 29.3 28.2 33.4 31.5 45.5 41.1
Pessimistic 24.1 24.4 26.1 26.2 28.6 28.5 36.8 35.6
Very Pessimistic 21.5 22.6 21.7 23.2 22.7 24.4 26.2 28.7

FYE 2022 FYE 2027
(%)

FYE 2018 FYE 2020

Bars represent the range from the 25th to 75th percentiles, while the lines extend to the 5th and 95th percentiles
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S I M U L AT I O N
D i s t r i b u t i o n  o f  E c o n o m i c  C o s t  ( S P R S  P e n s i o n )

Shortfall Risk:

The potential for the 
alternative to have a 

higher median economic 
cost than the current 

policy.  

Drawdown Risk:

The potential for the 
alternative to have a 

higher “very pessimistic” 
economic cost than the 

current policy.  

Discount Rate = 5.25%

Economic Cost is defined as 
the present value cost 

above current assets and 
future member 

contributions necessary to 
fund promised benefits.
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Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Very Pessimistic 785.5 773.1 798.4 786.0
Pessimistic 743.7 744.8 746.2 752.0
Median (Expected) 710.3 723.4 703.1 725.1
Optimistic 672.3 700.5 650.8 694.9
Very Optimistic 609.0 664.0 550.9 642.1

($ Millions)
Years 1 - 5 Years 1 - 10

Bars represent the range from the 25th to 75th percentiles, while the lines extend to the 5th and 95th percentiles
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S I M U L AT I O N
D i s t r i b u t i o n  o f  AVA F u n d e d  R a t i o  ( C E R S  H a z  P e n s i o n )

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Very Optimistic 50.1 50.1 58.1 58.3 70.4 70.6 100.4 101.3
Optimistic 49.2 49.2 53.7 53.8 59.8 60.1 75.1 75.5
Median (Expected) 48.5 48.5 50.6 50.7 53.6 53.8 60.3 60.5
Pessimistic 47.8 47.8 47.8 47.8 47.8 47.9 48.0 48.3
Very Pessimistic 46.9 46.8 43.7 43.8 39.6 39.8 33.3 33.6
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Shortfall Risk:

The potential for the 
alternative to have a lower 
median funded status than 

the current policy.  

Drawdown Risk:

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

ratio than the current policy.

Initial Funded Ratio = 48.1%

Discount Rate = 6.25%

Bars represent the range from the 25th to 75th percentiles, while the lines extend to the 5th and 95th percentiles
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Current Policy Recommended Policy Initial Funded Ratio Median

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Very Optimistic 55.8 55.9 66.1 66.5 76.9 77.6 106.6 107.1
Optimistic 51.0 51.1 56.2 56.3 61.4 61.7 75.5 75.6
Median (Expected) 47.8 47.8 49.6 49.8 52.2 52.3 59.2 59.3
Pessimistic 44.3 44.3 43.7 43.9 44.2 44.3 45.9 46.2
Very Pessimistic 39.4 39.4 35.9 36.0 33.9 34.2 30.3 30.2

FYE 2022 FYE 2027
(%)

FYE 2018 FYE 2020

Shortfall Risk:

The potential for the 
alternative to have a lower 
median funded status than 

the current policy.  

Drawdown Risk:

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

ratio than the current policy.

Initial Funded Ratio = 47.7%

Discount Rate = 6.25%

Bars represent the range from the 25th to 75th percentiles, while the lines extend to the 5th and 95th percentiles
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Shortfall Risk:

The potential for the 
alternative to have a 

higher median economic 
cost than the current 

policy.  

Drawdown Risk:

The potential for the 
alternative to have a 

higher “very pessimistic” 
economic cost than the 

current policy.  

Discount Rate = 6.25%

Economic Cost is defined as 
the present value cost 

above current assets and 
future member 

contributions necessary to 
fund promised benefits.
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Economic Cost
Current Policy Recommended Policy Median

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Very Pessimistic 3,296.4 3,287.6 3,478.0 3,478.7
Pessimistic 2,928.8 2,925.2 3,068.0 3,060.9
Median (Expected) 2,641.5 2,636.6 2,719.2 2,717.9
Optimistic 2,311.4 2,299.5 2,291.8 2,289.6
Very Optimistic 1,754.1 1,732.2 1,651.0 1,651.0

($ Millions)
Years 1-5 Years 1-10

Bars represent the range from the 25th to 75th percentiles, while the lines extend to the 5th and 95th percentiles
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Shortfall Risk:

The potential for the 
alternative to have a lower 
median funded status than 

the current policy.  

Drawdown Risk:

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

ratio than the current policy.

Initial Funded Ratio = 52.8%

Discount Rate = 6.25%30.0%
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AVA Funded Ratio
Current Policy Recommended Policy Initial Funded Ratio Median

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Very Optimistic 54.9 54.9 63.1 63.3 76.4 76.5 107.9 108.8
Optimistic 53.8 53.8 58.4 58.4 64.8 65.1 80.7 81.1
Median (Expected) 53.1 53.1 55.0 55.1 58.1 58.3 64.9 65.1
Pessimistic 52.4 52.4 51.9 51.9 51.7 51.9 51.7 52.0
Very Pessimistic 51.3 51.3 47.4 47.5 42.9 43.1 36.0 36.3

FYE 2022 FYE 2027
(%)

FYE 2018 FYE 2020

Bars represent the range from the 25th to 75th percentiles, while the lines extend to the 5th and 95th percentiles
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Shortfall Risk:

The potential for the 
alternative to have a lower 
median funded status than 

the current policy.  

Drawdown Risk:

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

ratio than the current policy.

Initial Funded Ratio = 52.2%

Discount Rate = 6.25%30.0%
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MVA Funded Ratio
Current Policy Recommended Policy Initial Funded Ratio Median

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Very Optimistic 61.0 61.1 71.9 72.3 83.4 84.0 114.4 115.0
Optimistic 55.8 55.8 61.0 61.2 66.5 66.9 81.2 81.3
Median (Expected) 52.2 52.3 53.9 54.1 56.5 56.7 63.8 63.8
Pessimistic 48.4 48.4 47.5 47.7 47.8 48.0 49.5 49.8
Very Pessimistic 43.1 43.0 39.0 39.0 36.7 37.0 32.7 32.7

FYE 2022 FYE 2027
(%)

FYE 2018 FYE 2020

Bars represent the range from the 25th to 75th percentiles, while the lines extend to the 5th and 95th percentiles
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Shortfall Risk:

The potential for the 
alternative to have a 

higher median economic 
cost than the current 

policy.  

Drawdown Risk:

The potential for the 
alternative to have a 

higher “very pessimistic” 
economic cost than the 

current policy.  

Discount Rate = 6.25%

Economic Cost is defined as 
the present value cost 

above current assets and 
future member 

contributions necessary to 
fund promised benefits.
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Economic Cost
Current Policy Recommended Policy Median

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Very Pessimistic 8,927.1 8,904.6 9,676.5 9,678.3
Pessimistic 7,828.8 7,817.4 8,444.1 8,422.4
Median (Expected) 6,968.5 6,955.3 7,395.7 7,392.1
Optimistic 5,980.5 5,944.5 6,115.3 6,106.6
Very Optimistic 4,306.0 4,242.8 4,733.7 4,733.7

($ Millions)
Years 1 - 5 Years 1 - 10

Bars represent the range from the 25th to 75th percentiles, while the lines extend to the 5th and 95th percentiles
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Shortfall Risk:

The potential for the 
alternative to have a lower 
median funded status than 

the current policy.  

Drawdown Risk:

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

ratio than the current policy.

Initial Funded Ratio = 54.1%

Discount Rate = 6.25%

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Very Optimistic 56.6 56.6 66.6 66.9 81.4 81.6 115.6 116.6
Optimistic 55.5 55.5 61.7 61.8 69.6 69.9 88.3 88.7
Median (Expected) 54.8 54.8 58.3 58.4 62.8 63.0 72.3 72.5
Pessimistic 54.0 54.0 55.1 55.1 56.3 56.5 58.8 59.2
Very Pessimistic 52.9 52.9 50.5 50.7 47.2 47.4 42.7 43.1

FYE 2022 FYE 2027
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FYE 2018 FYE 2020
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Bars represent the range from the 25th to 75th percentiles, while the lines extend to the 5th and 95th percentiles
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Shortfall Risk:

The potential for the 
alternative to have a lower 
median funded status than 

the current policy.  

Drawdown Risk:

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

ratio than the current policy.

Initial Funded Ratio = 53.6%

Discount Rate = 6.25%30.0%
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Current Policy Recommended Policy Initial Funded Ratio Median

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Very Optimistic 62.9 63.0 75.6 76.1 88.8 89.6 123.4 123.9
Optimistic 57.6 57.6 64.5 64.6 71.5 71.8 89.2 89.2
Median (Expected) 53.9 54.0 57.1 57.3 61.2 61.3 71.0 71.1
Pessimistic 50.0 50.0 50.5 50.7 52.0 52.2 56.3 56.5
Very Pessimistic 44.5 44.5 41.7 41.8 40.5 40.8 39.0 38.9

FYE 2022 FYE 2027
(%)

FYE 2018 FYE 2020

Bars represent the range from the 25th to 75th percentiles, while the lines extend to the 5th and 95th percentiles
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Shortfall Risk:

The potential for the 
alternative to have a 

higher median economic 
cost than the current 

policy.  

Drawdown Risk:

The potential for the 
alternative to have a 

higher “very pessimistic” 
economic cost than the 

current policy.  

Discount Rate = 6.25%

Economic Cost is defined as 
the present value cost 

above current assets and 
future member 

contributions necessary to 
fund promised benefits.
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Economic Cost
Current Policy Recommended Policy Median

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Very Pessimistic 805.1 803.0 900.1 901.2
Pessimistic 702.8 701.7 782.0 780.5
Median (Expected) 621.5 620.6 681.0 680.5
Optimistic 529.8 526.8 557.0 556.7
Very Optimistic 376.3 369.3 482.9 482.9

($ Millions)
Years 1 - 5 Years 1 - 10

Bars represent the range from the 25th to 75th percentiles, while the lines extend to the 5th and 95th percentiles

7.1

Investment Committee Meeting- May 1, 2018 - Wilshire Asset Liability Study- David Lindburg and Chris Tessman

711

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



INSURANCE MODELING

7.1

Investment Committee Meeting- May 1, 2018 - Wilshire Asset Liability Study- David Lindburg and Chris Tessman

712

KENTUCKY R
ETIR

EMENT SYSTEMS – 
CONFID

ENTIAL

Alan
e F

ole
y -

 05
.01

.18
 - 8

:07
 AM



©2018 Wilshire Associates. 
43

S I M U L AT I O N
D i s t r i b u t i o n  o f  AVA F u n d e d  R a t i o  ( C E R S  H a z  I n s )
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AVA Funded Ratio
Current Policy Recommended Policy Initial Funded Ratio Median

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Very Optimistic 70.0 70.0 79.8 80.1 95.1 95.4 132.4 133.6
Optimistic 68.7 68.7 73.8 73.9 80.7 81.1 96.6 97.3
Median (Expected) 67.8 67.8 69.6 69.8 72.2 72.5 76.1 76.4
Pessimistic 66.8 66.8 65.7 65.8 64.2 64.4 58.9 59.4
Very Pessimistic 65.4 65.4 60.1 60.2 53.0 53.3 38.5 38.7

FYE 2022 FYE 2027
(%)

FYE 2018 FYE 2020

Shortfall Risk:

The potential for the 
alternative to have a lower 
median funded status than 

the current policy.  

Drawdown Risk:

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

ratio than the current policy.

Initial Funded Ratio = 66.9%

Discount Rate = 6.25%

Bars represent the range from the 25th to 75th percentiles, while the lines extend to the 5th and 95th percentiles
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Shortfall Risk:

The potential for the 
alternative to have a lower 
median funded status than 

the current policy.  

Drawdown Risk:

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

ratio than the current policy.

Initial Funded Ratio = 66.5%

Discount Rate = 6.25%30.0%

50.0%
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MVA Funded Ratio
Current Policy Recommended Policy Initial Funded Ratio Median

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Very Optimistic 78.2 78.2 90.9 91.4 104.0 104.9 140.2 141.3
Optimistic 71.5 71.6 77.2 77.4 82.8 83.2 97.2 97.5
Median (Expected) 67.0 67.1 68.2 68.5 70.3 70.4 74.6 74.7
Pessimistic 62.1 62.1 60.1 60.3 59.3 59.5 56.4 56.7
Very Pessimistic 55.4 55.3 49.4 49.5 45.3 45.6 34.9 34.7

FYE 2022 FYE 2027
(%)

FYE 2018 FYE 2020

Bars represent the range from the 25th to 75th percentiles, while the lines extend to the 5th and 95th percentiles
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Shortfall Risk:

The potential for the 
alternative to have a 

higher median economic 
cost than the current 

policy.  

Drawdown Risk:

The potential for the 
alternative to have a 

higher “very pessimistic” 
economic cost than the 

current policy.  

Discount Rate = 6.25%

Economic Cost is defined as 
the present value cost 

above current assets and 
future member 

contributions necessary to 
fund promised benefits.

$200.0

$300.0

$400.0

$500.0

$600.0

$700.0

$800.0

$900.0

$1,000.0

$1,100.0

$1,200.0

Years 1 - 5 Years 1 - 10

E
c

o
n

o
m

ic
 C

o
s

t 
($

 M
ill

io
n

s
)

Economic Cost
Current Policy Recommended Policy Median

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Very Pessimistic 1,043.5 1,039.3 1,104.6 1,106.3
Pessimistic 844.7 842.2 888.4 885.1
Median (Expected) 688.4 686.5 706.0 704.6
Optimistic 510.9 504.6 478.8 476.0
Very Optimistic 266.7 266.7 451.0 451.0

($ Millions)
Years 1 - 5 Years 1 - 10

Bars represent the range from the 25th to 75th percentiles, while the lines extend to the 5th and 95th percentiles
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Shortfall Risk:

The potential for the 
alternative to have a lower 
median funded status than 

the current policy.  

Drawdown Risk:

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

ratio than the current policy.

Initial Funded Ratio = 66.4%

Discount Rate = 6.25%40.0%
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AVA Funded Ratio
Current Policy Recommended Policy Initial Funded Ratio Median

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Very Optimistic 69.5 69.5 79.9 80.2 95.1 95.4 129.3 130.5
Optimistic 68.2 68.2 74.0 74.1 81.3 81.7 98.1 98.5
Median (Expected) 67.3 67.3 69.9 70.1 73.4 73.6 79.8 80.0
Pessimistic 66.4 66.4 66.1 66.2 65.8 66.0 64.4 64.6
Very Pessimistic 65.0 65.0 60.7 60.9 55.1 55.3 46.1 46.3

FYE 2022 FYE 2027
(%)

FYE 2018 FYE 2020

Bars represent the range from the 25th to 75th percentiles, while the lines extend to the 5th and 95th percentiles
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Shortfall Risk:

The potential for the 
alternative to have a lower 
median funded status than 

the current policy.  

Drawdown Risk:

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

ratio than the current policy.

Initial Funded Ratio = 65.9%

Discount Rate = 6.25%40.0%
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MVA Funded Ratio
Current Policy Recommended Policy Initial Funded Ratio Median

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Very Optimistic 77.6 77.6 90.7 91.3 103.8 104.7 137.9 138.7
Optimistic 71.0 71.1 77.4 77.5 83.6 84.0 98.9 98.9
Median (Expected) 66.6 66.6 68.6 68.9 71.5 71.6 78.3 78.3
Pessimistic 61.7 61.8 60.6 60.8 60.8 60.9 61.6 61.9
Very Pessimistic 55.1 55.0 50.1 50.2 47.3 47.5 41.9 41.7

FYE 2022 FYE 2027
(%)

FYE 2018 FYE 2020

Bars represent the range from the 25th to 75th percentiles, while the lines extend to the 5th and 95th percentiles
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S I M U L AT I O N
D i s t r i b u t i o n  o f  E c o n o m i c  C o s t  ( C E R S  N o n - H a z  I n s )

Shortfall Risk:

The potential for the 
alternative to have a 

higher median economic 
cost than the current 

policy.  

Drawdown Risk:

The potential for the 
alternative to have a 

higher “very pessimistic” 
economic cost than the 

current policy.  

Discount Rate = 6.25%

Economic Cost is defined as 
the present value cost 

above current assets and 
future member 

contributions necessary to 
fund promised benefits.
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Economic Cost
Current Policy Recommended Policy Median

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Very Pessimistic 2,157.0 2,151.4 2,443.5 2,448.3
Pessimistic 1,773.4 1,769.3 2,002.7 1,997.5
Median (Expected) 1,468.0 1,465.5 1,630.7 1,629.5
Optimistic 1,125.2 1,113.9 1,170.1 1,169.5
Very Optimistic 657.8 657.8 1,146.0 1,146.0

($ Millions)
Years 1 - 5 Years 1 - 10

Bars represent the range from the 25th to 75th percentiles, while the lines extend to the 5th and 95th percentiles
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S I M U L AT I O N
D i s t r i b u t i o n  o f  AVA F u n d e d  R a t i o  ( K E R S  H a z  I n s )
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AVA Funded Ratio
Current Policy Recommended Policy Initial Funded Ratio Median

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Very Optimistic 121.4 121.4 132.5 133.0 153.3 153.9 201.2 202.4
Optimistic 119.0 119.1 122.3 122.4 129.2 129.9 145.8 146.7
Median (Expected) 117.5 117.5 115.0 115.3 115.2 115.7 114.0 114.4
Pessimistic 115.8 115.8 108.3 108.5 101.9 102.2 87.5 88.1
Very Pessimistic 113.4 113.4 98.8 99.0 83.2 83.7 56.0 56.4

FYE 2022 FYE 2027
(%)

FYE 2018 FYE 2020

Shortfall Risk:

The potential for the 
alternative to have a lower 
median funded status than 

the current policy.  

Drawdown Risk:

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

ratio than the current policy.

Initial Funded Ratio = 
117.6%

Discount Rate = 6.25%

Bars represent the range from the 25th to 75th percentiles, while the lines extend to the 5th and 95th percentiles
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S I M U L AT I O N
D i s t r i b u t i o n  o f  M VA F u n d e d  R a t i o  ( K E R S  H a z  I n s )
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MVA Funded Ratio
Current Policy Recommended Policy Initial Funded Ratio Median

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Very Optimistic 135.4 135.5 151.0 152.1 167.8 168.9 212.5 213.7
Optimistic 123.8 123.9 127.9 128.3 132.6 133.4 146.6 146.8
Median (Expected) 116.0 116.1 112.7 113.2 112.0 112.1 111.5 111.9
Pessimistic 107.5 107.5 99.1 99.4 94.0 94.3 83.8 84.4
Very Pessimistic 95.7 95.6 80.9 81.0 71.2 71.5 51.0 50.6

FYE 2022 FYE 2027
(%)

FYE 2018 FYE 2020

Shortfall Risk:

The potential for the 
alternative to have a lower 
median funded status than 

the current policy.  

Drawdown Risk:

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

ratio than the current policy.

Initial Funded Ratio = 
116.5%

Discount Rate = 6.25%

Bars represent the range from the 25th to 75th percentiles, while the lines extend to the 5th and 95th percentiles
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S I M U L AT I O N
D i s t r i b u t i o n  o f  E c o n o m i c  C o s t  ( K E R S  H a z  I n s )

Shortfall Risk:

The potential for the 
alternative to have a 

higher median economic 
cost than the current 

policy.  

Drawdown Risk:

The potential for the 
alternative to have a 

higher “very pessimistic” 
economic cost than the 

current policy.  

Discount Rate = 6.25%

Economic Cost is defined as 
the present value cost 

above current assets and 
future member 

contributions necessary to 
fund promised benefits.
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Economic Cost
Current Policy Recommended Policy Median

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Very Pessimistic 119.7 118.5 155.5 156.5
Pessimistic 41.2 40.0 71.0 69.6
Median (Expected) 20.5 20.5 29.5 29.5
Optimistic 20.5 20.5 29.5 29.5
Very Optimistic 20.5 20.5 29.5 29.5

($ Millions)
Years 1 - 5 Years 1 - 10

Bars represent the range from the 25th to 75th percentiles, while the lines extend to the 5th and 95th percentiles
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S I M U L AT I O N
D i s t r i b u t i o n  o f  AVA F u n d e d  R a t i o  ( K E R S  N o n - H a z  I n s )
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AVA Funded Ratio
Current Policy Recommended Policy Initial Funded Ratio Median

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Very Optimistic 33.0 33.0 42.9 43.0 55.3 55.4 86.3 86.8
Optimistic 32.4 32.4 40.0 40.0 48.2 48.3 67.9 68.2
Median (Expected) 32.0 32.0 38.0 38.0 44.0 44.0 56.9 56.9
Pessimistic 31.5 31.5 36.1 36.1 40.1 40.1 47.6 47.8
Very Pessimistic 30.9 30.9 33.4 33.5 34.6 34.7 36.6 36.6

FYE 2022 FYE 2027
(%)

FYE 2018 FYE 2020

Shortfall Risk:

The potential for the 
alternative to have a lower 
median funded status than 

the current policy.  

Drawdown Risk:

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

ratio than the current policy.

Initial Funded Ratio = 30.7%

Discount Rate = 6.25%

Bars represent the range from the 25th to 75th percentiles, while the lines extend to the 5th and 95th percentiles
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S I M U L AT I O N
D i s t r i b u t i o n  o f  M VA F u n d e d  R a t i o  ( K E R S  N o n - H a z  I n s )
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MVA Funded Ratio
Current Policy Recommended Policy Initial Funded Ratio Median

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Very Optimistic 36.7 36.7 48.4 48.7 60.4 60.8 93.0 93.3
Optimistic 33.6 33.6 41.7 41.7 49.6 49.8 68.5 68.7
Median (Expected) 31.5 31.5 37.2 37.4 43.0 43.1 56.0 56.0
Pessimistic 29.2 29.2 33.2 33.3 37.1 37.2 45.4 45.6
Very Pessimistic 26.1 26.0 27.9 28.0 29.8 29.9 33.1 33.0

FYE 2022 FYE 2027
(%)

FYE 2018 FYE 2020

Shortfall Risk:

The potential for the 
alternative to have a lower 
median funded status than 

the current policy.  

Drawdown Risk:

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

ratio than the current policy.

Initial Funded Ratio = 30.5%

Discount Rate = 6.25%

Bars represent the range from the 25th to 75th percentiles, while the lines extend to the 5th and 95th percentiles
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S I M U L AT I O N
D i s t r i b u t i o n  o f  E c o n o m i c  C o s t  ( K E R S  N o n - H a z  I n s )

Shortfall Risk:

The potential for the 
alternative to have a 

higher median economic 
cost than the current 

policy.  

Drawdown Risk:

The potential for the 
alternative to have a 

higher “very pessimistic” 
economic cost than the 

current policy.  

Discount Rate = 6.25%

Economic Cost is defined as 
the present value cost 

above current assets and 
future member 

contributions necessary to 
fund promised benefits.
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Economic Cost
Current Policy Recommended Policy Median

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Very Pessimistic 2,252.8 2,250.9 2,379.7 2,380.1
Pessimistic 2,097.7 2,095.9 2,185.8 2,183.3
Median (Expected) 1,972.7 1,971.7 2,020.3 2,019.4
Optimistic 1,834.3 1,830.3 1,822.9 1,821.0
Very Optimistic 1,605.2 1,597.8 1,439.0 1,434.4

($ Millions)
Years 1 - 5 Years 1 - 10

Bars represent the range from the 25th to 75th percentiles, while the lines extend to the 5th and 95th percentiles
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S I M U L AT I O N
D i s t r i b u t i o n  o f  AVA F u n d e d  R a t i o  ( S P R S  I n s )
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AVA Funded Ratio
Current Policy Recommended Policy Initial Funded Ratio Median

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Very Optimistic 68.0 68.0 78.9 79.2 95.2 95.4 134.3 135.8
Optimistic 66.7 66.7 73.0 73.1 81.0 81.3 99.5 100.2
Median (Expected) 65.8 65.9 68.9 69.0 72.8 73.0 79.1 79.4
Pessimistic 64.9 64.9 65.0 65.1 64.9 65.1 62.1 62.6
Very Pessimistic 63.6 63.6 59.6 59.7 54.0 54.2 41.9 42.2

FYE 2022 FYE 2027
(%)

FYE 2018 FYE 2020

Shortfall Risk:

The potential for the 
alternative to have a lower 
median funded status than 

the current policy.  

Drawdown Risk:

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

ratio than the current policy.

Initial Funded Ratio = 62.5%

Discount Rate = 6.25%

Bars represent the range from the 25th to 75th percentiles, while the lines extend to the 5th and 95th percentiles
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S I M U L AT I O N
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MVA Funded Ratio
Current Policy Recommended Policy Initial Funded Ratio Median

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Very Optimistic 75.8 75.9 89.6 90.2 104.0 104.9 142.9 143.8
Optimistic 69.3 69.4 76.3 76.5 83.1 83.6 100.2 100.3
Median (Expected) 65.0 65.0 67.5 67.8 70.8 70.9 77.6 77.7
Pessimistic 60.2 60.2 59.6 59.8 59.9 60.1 59.4 59.6
Very Pessimistic 53.7 53.6 49.1 49.2 46.2 46.5 37.8 37.8

FYE 2022 FYE 2027
(%)

FYE 2018 FYE 2020

Shortfall Risk:

The potential for the 
alternative to have a lower 
median funded status than 

the current policy.  

Drawdown Risk:

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

ratio than the current policy.

Initial Funded Ratio = 64.6%

Discount Rate = 6.25%

Bars represent the range from the 25th to 75th percentiles, while the lines extend to the 5th and 95th percentiles
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S I M U L AT I O N
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Shortfall Risk:

The potential for the 
alternative to have a 

higher median economic 
cost than the current 

policy.  

Drawdown Risk:

The potential for the 
alternative to have a 

higher “very pessimistic” 
economic cost than the 

current policy.  

Discount Rate = 6.25%

Economic Cost is defined as 
the present value cost 

above current assets and 
future member 

contributions necessary to 
fund promised benefits.
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Economic Cost
Current Policy Recommended Policy Median

Current 
Policy

Recommended 
Policy

Current 
Policy

Recommended 
Policy

Very Pessimistic 169.1 168.6 181.5 181.4
Pessimistic 139.1 138.8 148.0 147.6
Median (Expected) 115.4 115.1 119.8 119.5
Optimistic 88.4 87.3 84.9 84.9
Very Optimistic 51.5 51.5 84.9 84.9

($ Millions)
Years 1 - 5 Years 1 - 10

Bars represent the range from the 25th to 75th percentiles, while the lines extend to the 5th and 95th percentiles
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W i l s h i r e  C o n s u l t i n g

IMPORTANT INFORMATION

In preparing the analysis in this report, Wilshire has used information and data provided to us by third parties believed to be reliable, including the 
investment managers and market index providers discussed herein, .  We have relied on such data and information as being complete and accurate. We 
have not independently verified and make no representations or warranties as to the accuracy or completeness of the data or information. Wilshire 
accepts no responsibility or liability (including for indirect, consequential or incidental damages) for any error, omission or inaccuracy in such information 
and for results obtained from its use. Information and opinions are as of the date indicated, and are subject to change without notice. Wilshire assumes 
no duty to update this material.

Research viewpoints may be based on investment due diligence conducted by Wilshire and do not include any form of operational due diligence. This 
material is intended for informational purposes only and should not be construed as legal, accounting, tax, investment, or other professional advice.

This report may include estimates, projections and other "forward-looking statements." Due to numerous factors, actual events may differ substantially 
from those presented.

This report is not to be used or considered as an offer to sell, or a solicitation to an offer to buy, any security. Nothing contained herein should be 
considered a recommendation or advice to purchase or sell any security. Past performance is no guarantee of future results.

This material may contain confidential and proprietary information of Wilshire Associates Incorporated, (“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. Wilshire® is a registered service mark of Wilshire Associates Incorporated, Santa Monica, CA, USA. All other 
trade names, trademarks, and/or service marks are the property of their respective holders. 

Copyright © 2018, Wilshire Associates Incorporated. All rights reserved. www.wilshire.com.
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This Presentation contains confidential and proprietary information of Wilshire Private Markets (“WPM”), a business unit of Wilshire Associates,
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 WPM. This presentation is for information only and is being provided
exclusively to recipients reasonably believed to be qualified to invest, as defined in the relevant jurisdiction of the prospective investor, in the
types of investments discussed and as generally managed or recommended by WPM. This presentation is a marketing communication. It is not
intended to represent investment research or investment advice. This Presentation is not an offer to sell, or a solicitation to an offer to buy, any
security or to adopt any specific investment strategy. Nothing contained herein should be considered a recommendation or advice to purchase or
sell any security or to adopt any specific investment strategy. By accepting this information you agree you have a duty to keep confidential the
information contained herein.

Third party information contained herein has been obtained from sources believed to be reliable. WPM makes no representations or warranties
as to the accuracy of such information, and WPM accepts no responsibility or liability (including for indirect, consequential or incidental damages)
for any error, omission or inaccuracy in such information and for results obtained from its use. Information and opinions are as of the date
indicated, and are subject to change without notice. This Presentation is intended for informational purposes only and should not be construed
as legal, accounting, tax, investment, or other professional advice.

Past performance does not guarantee future returns.

Any opinions expressed in this Presentation are current only as of the time made and are subject to change without notice. WPM assumes no
duty to update any such statements. Any holdings of a particular company or security discussed herein are under periodic review by the author
and are subject to change at any time, without notice. This Presentation may include estimates, projections and other "forward-looking
statements." Due to numerous factors, actual events may differ substantially from those presented.

These materials do not disclose all the risks and other significant issues related to an investment in any proposed transactions described herein.
Prior to entering into any such transactions, potential investors should ensure that they fully understand the terms of that proposed transaction
and any applicable risks, some, but not all, of which are described in more detail in any offering documents, if applicable, or may be discussed
with representatives of WPM.

WPM, its officers, directors, employees or clients may have positions in securities or investments mentioned in this presentation, which positions
may change at any time, without notice.

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 © 2017 Wilshire Associates Incorporated. All rights reserved.
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W i l s h i r e  P r i v a t e  M a r k e t s

AGENDA

PRIVATE EQUITY PORTFOLIO IMPLEMENTATION –
PENSION & INSURANCE

FUNDS FOR CONSIDERATION

APPENDIX
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W i l s h i r e  P r i v a t e  M a r k e t s

PRIVATE EQUITY TARGET PORTFOLIO 
CONSTRUCTION – PENSION & INSURANCE

25%

25%25%

25%

Target Commitment by Vintage*

2018 2019 2020 2021

Future Annual Commitments ($M)1

Investment Type Future Commitment 
($M)

% Total Future 
Commitment 2018 2019 2020 2021

Total Future Commitments 1,200 100% 300 300 300 300

Buyout 715 60% 175 180 180 180

Distressed / Special Situations 245 20% 65 60 60 60

Venture / Growth 240 20% 60 60 60 60
Number of Funds 2 70 16 18 18 18

Average Deal Size 17 19 17 17 17

65%

25%

10%

Target Commitment by Geography*

U.S. Europe Asia-Pacific

1 For this presentation, Future Commitment is defined as commitments made by KRS during the four-year pacing and portfolio implementation timeline (e.g. 2018-2021).  Future 
Commitments on this page are representative of both plans’ combined annual commitments and number of funds recommended. WPM Analysis excluded KERS and SPRS pension plan 
segments in future portfolio pacing and implementation.
2 Number of funds includes commitments from both the pension and insurance plans separately
*Portfolio allocation implementation should be +/- 5%% of these targets.

60%20%

20%

Target Commitment by Sector*

Buyout
Distressed / Special Situations
Venture / Growth
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W i l s h i r e  P r i v a t e  M a r k e t s

2018 KRS PRIVATE EQUITY PORTFOLIO 
IMPLEMENTATION – PENSION & INSURANCE

* For this presentation, Future Commitment is defined as KRS’ allocations within the four-year pacing and portfolio implementation horizon (e.g. 2018-2021).  Future Allocation should be 
+/- 5% of KRS’ target allocations. WPM has excluded the KERS and SPRS plan commitments and total values from the portfolio pacing and implementation analysis

Fund General Partner Geography Vintage
Future 

Commitment 
Pension ($M)*

Future 
Commitment 

Insurance 
($M)*

Total Future 
Commitment 

($M)*

Target 
Allocation 
Percent

Total 200 100 300 100%

Buyout 117 58 175 58%

Reserved Buyout U.S. 2018
(Ex: K4 Private Investors) TBD U.S. 2018 36 18 54 18%

Reserved Buyout U.S. 2018 TBD U.S. 2018 36 17 53 18%
Reserved Buyout Europe 2018
(Ex: CapVest IV) TBD Europe 2018 15 8 23 8%

Reserved Buyout Europe 2018 TBD Europe 2018 10 5 15 5%
Reserved Buyout Asia-Pacific 2018
(Ex: Baring Asia Private Equity Fund VII) TBD Asia-Pacific 2018 20 10 30 10%

Distressed / Special Situations 43 22 65 22%

Strategic Value Special Situations Fund IV Strategic Value 
Partners U.S. 2018 43 22 65 22%

Venture / Growth 40 20 60 20%

Reserved Venture / Growth U.S. 2018
(Ex: Raine Partners III) TBD U.S. 2018 29 14 43 14%

Reserved Venture / Growth Europe 2018 TBD Europe 2018 11 6 17 6%
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W i l s h i r e  P r i v a t e  M a r k e t s

K4 PRIVATE INVESTORS
( $ 1 . 5  B I L L I O N )

*Past performance is not indicative of future results.

Investment Merits Investment Concerns / Due Diligence Items
• Outstanding track record
• Unusually large relative to firm size
• Proactive sourcing driven by origination team
• Increasingly institutionalized operational toolkit

• Fund size and scalability
• The team’s rapid growth
• Immature and largely unrealized portfolio
• Potential valuation risk in the software sector
• Contentious separation from Kayne Anderson

Fund 
Name Vintage Net ROI Net IRR

K3 2016 1.2x 46%
K2 2014 1.6x 26%
K1 2011 2.1x 27%

Source: K1 as of September 30, 2017.

FIRM OVERVIEW
K1 Investment Management (“K1” or the “Firm”) is a Los Angeles-based private equity firm targeting buyout
investments in the enterprise software market. Founded in 2011 by a spin-out team from Kayne Anderson
Capital Advisors, the Firm has rapidly built a meaningful presence in the software buyout sector.

The Firm is led by six senior professionals who each manage a functional team and together oversee K1’s large
and growing organization. K1 has raised $1.5 billion AUM over time across three flagship funds and a Special
Opportunities Fund that provides additional add-on capital to flagship fund deals. The Firm is raising K4 Private
Investors, L.P. (“K4” or the “Fund”) with a target fund size of $1.5 billion.

TRACK RECORD
As of September 30, 2017, K1 has deployed approximately

$900 million across 35 platform investment in the four funds.
While all of the funds are still relatively early, the portfolios have
been marked up, leading to attractive returns on both a gross
ROI and IRR basis. Relative to private peers, the funds have
similarly outperformed and all funds are currently top quartile.

INVESTMENT STRATEGY
K1’s direct sourcing method and Intelligent Operations (“IOps”) approach to post-investment value creation are

compelling and have proven successful since the Firm’s founding. The Fund will leverage its increasingly
institutionalized process and unusually large, operationally-heavy team to identify enterprise software businesses
that can be sourced directly and where growth can be catalyzed post-investment through K1s in-house
consulting team and add-on acquisitions.

Target investments will be in the attractive enterprise software space characterized by: i) mission critical
technology, ii) a diversified customer base, iii) high revenue recurrence and customer retention, and iv) typically
founder-owned businesses with no institutional capital.

REQUEST DECISION

4.0

4.0

4.0

4.0

3.04.03.0

3.0

3.0

3.0

Organization
Team

Strategy

Process

Market
Performance

Terms

Operations

FGRMC

ESG

Key: 5 = Top Decile; 4 = Top Quartile; 3 = Average; 2 = Bottom Half;
1 = Bottom Decile; 0 = No Information

Key Highlights

Currency / Target Size 
(M) / Hard Cap (M) $ / 1,500 / 2,000

First Close Amount (M) TBD
First Close Date Q1 2018
Final Close Date Q2 2018
Geographic Focus North America
Sector Buyout
Sector Type Mid Buyout
Investment Size (M) 100 - 200
Number of Investments 10 - 14
Investment Period 5 Years
Fund Term 10 Years
GP Commitment (M) 40
Target Return 3.0x - 5.0x
Management Fee –
Investment Period 2.0% of Committed Capital

Management Fee – Post-
Investment Period 2.0% of Invested Capital

Carry / Waterfall 20% / European
Catch Up (%) / Hurdle 100% / 8%
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W i l s h i r e  P r i v a t e  M a r k e t s

RAINE PARTNERS I I I
( $ 1  B I L L I O N )

*Past performance is not indicative of future 
results.

Investment Merits Investment Concerns / Due Diligence Items
• Global platform with industry veterans
• Consistent, industry-focused growth equity strategy
• Advantaged access to unique growth opportunities

• Valuation discipline within elevated market
• Large fund size

Fund 
Name Vintage Net ROI Net IRR

Fund II 2014 1.1x 7%
Fund I 2010 1.9x 19%

Source: Raine as of December 31, 2017.

FIRM OVERVIEW
Established in 2009, The Raine Group (“Raine” or the “Firm”) is a premier global merchant banking platform
focused exclusively on the technology, media and telecommunications (“TMT”) industries. Raine’s global
platform is comprised of three principal investing strategies including (i) growth equity, (ii) venture capital, and (iii)
a small hedge fund, and a strategic advisory business. The Firm takes an integrated approach to investing that
they believe enhances the breadth and depth of the platform, and allows the Firm to remain at the epicenter of
the TMT industries. Raine has a global reach and employs over 100 individuals across offices in New York, San
Francisco, Los Angeles, Shanghai, London and Mumbai.

TRACK RECORD
Raine’s track record consists of two growth equity funds. In total,
Raine has invested $912 million across 22 portfolio companies. To-
date, Fund I has performed well on both an absolute and relative
basis. As of December 31, 2017, Fund I was producing a net ROI
of 1.9x with a net IRR of 19%. The notable winner in the portfolio is
Vice, which is held at gross ROI of 9.6x (3.8x gross DPI). Fund II is
a 2014 vintage vehicle with a young portfolio. However, Fund II has
experienced its first liquidity event recently with System1, which was
sold at a gross ROI of 2.9x with 75% IRR (preferred equity portion).
WPM’s Blended Case projects Fund I and Fund II to both generate
net returns of approximately 1.9x. Raine believes both funds will
generate net returns of at least 2.2x.

INVESTMENT STRATEGY
Consistent with predecessor vehicles, Fund III will exclusively target growth opportunities in the TMT sectors with
a primary focus on entertainment, sports, gaming, lifestyle, digital media, and internet verticals. Within these
verticals, Raine will continue to emphasize investments in content and intellectual property. The typical Raine
deal consists of a (i) founder-owned / controlled company, (ii) profitable company, (iii) minority stake position, (iv)
preferred security, (v) exit rights, (vi) little-to-no leverage, and (vii) board seat. The Fund will focus primarily on
North America, but will opportunistically pursue deals in other developed regions. Post-investment, Raine’s
strategic value-add initiatives center around building strong intellectual property and content-focused brands.
Raine is active with their management teams across initiatives within (i) gaming & interactive entertainment, (ii)
digital media, (iii) social media, (iv) live events, (v) apparel & merchandise, (vi) traditional media, (vii) data and
analytics, and (viii) global expansion. Importantly, Raine has a multi-pronged approach to origination and is
hyper-focused on advantaged deal flow.

4.0
4.0

4.0

4.0
3.0

4.0

3.0

3.0

3.0
2.0

Organization
Team

Strategy

Process

Market
Performance

Terms

Operations

FGRMC

ESG

Key Highlights

Currency / Target Size 
(M) / Hard Cap (M) $ / 1,000 / 1,250

First Close Amount (M) ~$600
First Close Date May 2018
Final Close Date Summer 2018
Geographic Focus North America
Sector Growth Equity
Investment Size (M) 50 - 100
Number of Investments 12 - 15
Investment Period 5 Years
Fund Term 10 Years
GP Commitment (%) 2%
Target Return 3.0x & 25%
Management Fee –
Investment Period 2.0% of Committed Capital

Management Fee – Post-
Investment Period 1.5% of Invested Capital

Carry / Waterfall 20% / American
Catch Up (%) / Hurdle 80% / 8%

Key: 5 = Top Decile; 4 = Top Quartile; 3 = Average; 2 = Bottom Half;
1 = Bottom Decile; 0 = No Information

REQUEST DECISION
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W i l s h i r e  P r i v a t e  M a r k e t s

CAPVEST IV ( €  9 5 0  M i l l i o n )

Past performance is not indicative of future results.

Investment Merits Investment Concerns
• Optimal lifecycle stage
• Firm alignment with deep, seasoned 

professionals
• Firm has infiltrated a large market

• Key-person risk, and key-man provision
• Market cyclicality  and timing
• Depth of track record

FIRM OVERVIEW
CapVest Private Equity (“CapVest” or the “Firm”) was established in 1999 by Randl Shure, Seamus
FitzPatrick and Scott Paton together with insurance company AIG to focus on investing in pan-European
mid-market companies. Since inception, with the backing of AIG, the Firm raised three equity funds totaling
€999 million in capital commitments, a special opportunities fund (“PendVest”) and a number of mezzanine
funds under the name “MezzVest”. In 2002, Scott Paton was bought out of the Firm and in 2011 Randl
Shure passed away, leaving Seamus FitzPatrick as the only founding Partner remaining at the Firm. The
investment team currently comprises nine investment professionals, headed by three Partners, supported
by an 11-person support team.

TRACK RECORD
CapVest invested close to €835 million in 16 platform
buyout investments of which 11 have been fully
exited generating a realized gross ROI of 2.9x and a
gross IRR of 39%. Fund I and Fund II have been fully
liquidated. Fund III, which is still early in its life,
shows strong early performance, has already
returned 19% of drawn capital, and is valued at a
gross ROI of 1.8x with a gross IRR of 48.2%. All
CapVest funds are ranked top quartile or top 5% in
terms of net ROI, net IRR and net DPI versus the
Thomson European Buyout and Growth benchmark
as of Q3 2017.

PRELIMINARY

INVESTMENT STRATEGY
CapVest targets control investments in mid-market companies active in the Consumer Staples (~40% of
the Fund), Healthcare (~40% of the Fund), and Essential Services (~20% of the Fund) sectors. The Fund
adopts a pan-European strategy but the majority of deals are expected to originate from the UK & Ireland,
the Nordic region and the Benelux.
Fund IV seeks to build a concentrated portfolio of six to eight platform investments in cash generative,
domestic market leading companies (“domestic champions”) with an enterprise value between €100
million and €500 million.
Value is created by internationalizing portfolio companies through the Firm’s active buy-and-build
strategy. Additional value-creation levers include operational improvements, improving working capital
management and capital structure optimization

Key: 5 = Top Decile; 4 = Top Quartile; 3 = Average; 2 = Bottom Half;
1 = Bottom Decile; 0 = No Information

Key Highlights

Currency / Target Size 
(M) / Hard Cap (M) € / 950 / TBD

First Close Amount (M) N/A
First Close Date Q2 2018
Final Close Date Q3 2018
Geographic Focus Europe
Sector Buyout
Sector Type Mid Buyout
Investment Size (M) 75 - 125
Number of Investments 6 - 8
Investment Period 5 Years
Fund Term 10 Years
GP Commitment (M) 75
Target Return 2.5x - 3.0x
Management Fee –
Investment Period 2.0% on Committed Capital

Management Fee – Post-
Investment Period 2.0% on Unrealized Invested 

Capital
Carry / Waterfall 20% / TBD
Catch Up (%) / Hurdle TBD / 8%

3.5

3.5

4.0

3.53.0

4.0

3.0

Organization

Team

Strategy

ProcessMarket

Performance

Terms

Fund 
Name Vintage Net ROI Net IRR

Fund III 2014 1.4x 30%
Fund II 2007 2.0x 17%
Fund I1 1999 2.7x 28%

Source: CapVest as of September 30, 2017.
*Past performance is not indicative of future results.
1Only includes the five on-strategy buyout deals in Fund I
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W i l s h i r e  P r i v a t e  M a r k e t s

BARING ASIA PRIVATE EQUITY FUND 
VII  ( $ 5 . 5  B I L L I O N )

Past performance is not indicative of future results.

Key Highlights
Currency / Target Size 
(M) / Hard Cap (M) $ / 5,500 / No 

Cap
First Close Amount (M) TBD
First Close Date June 2018
Final Close Date June 2018
Geographic Focus Asia-Pacific
Sector Buyout
Sector Type Large Buyout
Investment Size (M) 200 - 600
Number of Investments 14 - 18
Investment Period 5 Years
Fund Term 11 Years
GP Commitment (%) 2.5%
Target Return 2.5x & 25%
Management Fee –
Investment Period 1.75% on Committed Capital

Management Fee – Post-
Investment Period 1.75% on Invested Capital

Carry / Waterfall 20% / TBD
Catch Up (%) / Hurdle TBD / 8%

Investment Merits Investment Concerns
• Pan-Asian investment platform diversified across 

countries with a large team and regional 
presence

• Tailwinds in the Asia buyout market 
• Deep and strong track record

• Later stage in the lifecycle
• Historical high loss ratio 
• Currency risk across Asian countries

Fund Vintage Size 
($M)

Gross
ROI (x)

Gross
IRR (%)

Fund VI 2015 3,990 1.2x 16%

Fund V 2011 2,460 1.5x 11%

Fund IV 2007 1,520 1.8x 9%
Source: BPEA as of December 31, 2017

FIRM OVERVIEW
Founded in Hong Kong in 1997, Baring Private Equity Asia (“Baring Asia”, “BPEA”, or the “Firm”) is one of
the largest independent pan-Asian private equity managers with over $11 billion in AUM. To date, BPEA
has consisted of a large team comprising over 150 professionals across eight Asian offices, including Hong
Kong, Shanghai, Beijing, Mumbai, Singapore, Tokyo, and New Delhi. The Firm’s CEO, Jean Eric Salata,
and four other managing directors comprise the Investment Committee and lead the core investment team
of the Firm.

TRACK RECORD
BPEA has executed its strategy through
investments in 85 platform companies totaling
$10.4 billion of invested capital across its six prior
funds with the last four funds all utilizing the same
strategy as Fund VII’s. To date, Fund V has
generated a 1.5x net ROI and 11% net IRR. Fund
VI has been 72% committed and already achieved
two full realizations with an aggregate net multiple
of 1.2x and a 16% net IRR.

INVESTMENT STRATEGY
Consistent with its prior funds, The Baring Asia Private Equity Fund VII (“BAPE VII”, Fund VII”, or the

“Fund”) plans to focus on control buyout and corporate partnering deals across the entire Asia Pacific
region, especially in Greater China and Southeast Asia countries. The regional focus is targeting higher
rates of economic growth in Asia. BPEA leverages its prior experience and large regional scale to flexibly
allocate capital to the investment opportunities across varies countries and sectors, with a special focus on
the Business Services, Education and Industrial thesis.
Across the past ten years, Barings has evolved its strategy from a growth and mid-cap buyout focus across
Fund III and Fund IV, to a large-cap control buyout focus across Fund V and VI, to be better adapted to the
changing Asian PE environment.

PRELIMINARY

4.0

4.0

3.0

3.53.5

3.0

3.0

Organization

Team

Strategy

ProcessMarket

Performance

Terms

Key: 5 = Top Decile; 4 = Top Quartile; 3 = Average; 2 = Bottom Half;
1 = Bottom Decile; 0 = No Information
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W i l s h i r e  P r i v a t e  M a r k e t s

KRS EXISTING PORTFOLIO – PENSION 
(CURRENT)

Benchmark information based on Preqin U.S. and Europe most up-to-date information Buyout, Distressed / Special Situations, and Venture / Growth funds per vintage.
*For this presentation, Existing Commitment includes commitments made to KRS’ “Current Managers” list through 2017.
** TVPI and IRR performance numbers as of Q3 2017 

Fund General Partner Geography Vintage Currency Existing 
Commitment ($M)* TVPI** TVPI Quartile IRR** IRR Quartile

Total 1,163

Buyout 899

Green Equity Investors IV, L.P. Leonard Green & Partners U.S. 2003 USD 68 1.9x 2nd 11% 3rd

New Mountain Partners II, L.P. New Mountain Capital U.S. 2005 USD 25 1.7x 2nd 12% 2nd

Harvest Partners V, L.P. Harvest Partners U.S. 2007 USD 36 1.9x 2nd 19% 1st

Hellman and Friedman Capital Partners VI, L.P. Hellman & Friedman U.S. 2007 USD 20 1.4x 4th 10% 3rd

Green Equity Investors V, L.P. Leonard Green & Partners U.S. 2007 USD 90 1.9x 2nd 17% 2nd

New Mountain Partners III, L.P. New Mountain Capital U.S. 2007 USD 34 1.5x 3rd 10% 3rd

Crestview Partners II, L.P. Crestview Partners U.S. 2008 USD 68 1.7x 2nd 15% 2nd

Vista Equity Partners III, L.P. Vista Equity Partners U.S. 2008 USD 45 2.6x 1st 29% 1st

Keyhaven Capital Partners Fund III, L.P. Keyhaven Capital Europe 2010 EUR 30 1.3x 3rd 9% 2nd

Vista Equity Partners IV, L.P. Vista Equity Partners U.S. 2011 USD 27 1.9x 1st 19% 2nd

Harvest Partners VI, L.P. Harvest Partners U.S. 2012 USD 28 1.7x 2nd 22% 2nd

Green Equity Investors VI, L.P. Leonard Green & Partners U.S. 2012 USD 32 1.3x 4th 12% 4th

H.I.G. Capital Partners V, L.P. H.I.G. Capital LLC U.S. 2013 USD 13 1.1x 3rd 5% 4th

Levine Leichtman Capital Partners V, L.P. Levine Leichtman Capital Partners U.S. 2013 USD 46 1.1x 3rd 10% 3rd

Triton Fund IV, L.P. Triton Partners Europe 2013 EUR 30 1.1x 3rd 3% 4th

CVC European Equity Partners VI, L.P. CVC Capital Partners Europe 2014 EUR 26 1.2x 2nd 11% 3rd

Secondary Opportunities Fund III, L.P. Deutsche Alternative Asset Management Global 2014 USD 25 1.3x 2nd 27% 2nd

New Mountain Partners IV, L.P. New Mountain Capital U.S. 2014 USD 33 1.3x 2nd 19% 2nd

Crestview Partners III, L.P. Crestview Partners U.S. 2015 USD 39 1.0x 3rd 0% NA
Harvest Partners VII, L.P. Harvest Partners U.S. 2016 USD 20 0.0x NA NM NA
Kayne Anderson Energy Fund VII, L.P. Kayne Anderson Capital Advisors U.S. 2016 USD 50 1.2x 1st NM NA
Keyhaven Capital Partners Fund IV, L.P. Keyhaven Capital Europe 2016 EUR 14 1.4x 1st 53% NA
KCP IV Co-Invest L.P. Keyhaven Capital Europe 2016 EUR 14 0.9x 2nd -8% NA
Vista Equity Partners VI, L.P. Vista Equity Partners U.S. 2016 USD 25 1.0x NA 0% NA
Green Equity Investors VII, L.P. Leonard Green & Partners U.S. 2017 USD 25 0.0x NA NM NA
Levine Leichtman Capital Partners VI, L.P. Levine Leichtman Capital Partners Europe 2017 USD 38 0.0x NA NM NA

Distressed / Special Situations 232

Wayzata Opportunities Fund, L.P. Wayzata Investment Partners U.S. 2005 USD 68 1.4x 2nd 8% 2nd

Wayzata Opportunities Fund II, L.P. Wayzata Investment Partners U.S. 2007 USD 68 1.9x 1st 16% 1st

Wayzata Opportunities Fund III, L.P. Wayzata Investment Partners U.S. 2013 USD 36 1.0x 4th 0% 4th

Ares Special Situations Fund IV, L.P. Ares Management Global 2015 USD 26 0.7x 4th -20% NA
BDCM Opportunity Fund IV, L.P. Black Diamond Capital Management Global 2015 USD 36 1.0x 3rd 2% NA

Venture / Growth 32

H.I.G. Venture Partners II, L.P. H.I.G. Capital LLC U.S. 2005 USD 18 1.2x 3rd 4% 2nd

H.I.G. BioVentures II, L.P. H.I.G. Capital LLC U.S. 2011 USD 14 1.3x 3rd 11% 3rd
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W i l s h i r e  P r i v a t e  M a r k e t s

KRS PORTFOLIO AND HISTORICAL 
PERFORMANCE – PENSION (RUNOFF)

Fund General Partner Geography Vintage Currency Existing 
Commitment ($M)* TVPI** TVPI Quartile IRR** IRR Quartile

Total 1,318

Buyout 783

JW Childs Equity Partners III, L.P. J.W. Childs Associates U.S. 2002 USD 36 2.0x 2nd 16% 2nd

Oak Hill Capital Partners II, L.P. Oak Hill Capital Partners U.S. 2005 USD 68 1.7x 2nd 10% 3rd

Warburg Pincus Private Equity IX, L.P. Warburg Pincus U.S. 2005 USD 50 1.5x 3rd 8% 3rd

Arbor Capital II, L.P. Arbor Investments U.S. 2006 USD 23 2.6x 1st 20% 1st

Blackstone Capital Partners V, L.P. Blackstone Group Global 2006 USD 48 1.3x 3rd 6% 3rd

Golder Thoma Cressey Rauner IX-A, L.P. GTCR U.S. 2006 USD 63 1.8x 2nd 13% 1st

Bay Hills Capital I, L.P. Bay Hills Capital Global 2007 USD 68 0.0x NA NM NA
Oak Hill Capital Partners III, L.P. Oak Hill Capital Partners U.S. 2007 USD 34 1.2x 3rd 4% 4th

Warburg, Pincus Private Equity X, L.P. Warburg Pincus Global 2007 USD 39 1.3x 3rd 6% 4th

Mill Road Capital I, L.P. Mill Road Capital U.S. 2008 USD 27 1.9x 2nd 13% 2nd

Tenaska Power Fund II, L.P. Tenaska Capital Management LLC Global 2008 USD 27 0.9x 4th -2% 4th

Bay Hills Emerging Partners II, L.P. Bay Hills Capital Global 2009 USD 45 2.7x 1st 28% 1st

Arcano KRS Fund I, L.P. Arcano Group Global 2010 USD 36 1.2x 3rd 5% 4th

Bay Hills Emerging Partners II-B, L.P. Bay Hills Capital Global 2010 USD 45 1.4x 3rd 12% 3rd

Blackstone Capital Partners VI, L.P. Blackstone Group Global 2011 USD 60 1.4x 2nd 11% 3rd

Bay Hills Capital III, L.P. Bay Hills Capital Global 2013 USD 81 1.1x 4th 9% 3rd

Riverside Capital Appreciation Fund VI, L.P. Riverside Company U.S. 2013 USD 36 1.3x 2nd 13% 3rd

Distressed / Special Situations 185

MatlinPatterson Global Opportunities Partners MatlinPatterson Global Advisers Global 2003 USD 45 1.8x 1st 30% 1st

MatlinPatterson Global Opportunities Partners II MatlinPatterson Global Advisers Global 2004 USD 45 0.6x 4th -22% 4th

Merit Mezzanine Fund IV, L.P. Merit Capital Partners U.S. 2005 USD 27 1.8x 1st 11% 1st

MatlinPatterson Global Opportunities Partners III MatlinPatterson Global Advisers Global 2007 USD 45 1.2x 4th 4% 4th

CM Growth Capital Partners, L.P. The Camelot Group U.S. 2010 USD 23 1.0x 4th 0% 4th

Venture / Growth 350

VantagePoint Venture Partners IV, L.P. VantagePoint Capital Partners Global 2003 USD 36 1.3x 2nd 4% 2nd

Columbia Capital Equity Partners IV, L.P. Columbia Capital U.S. 2005 USD 27 2.2x 1st 12% 1st

DAG Ventures II, L.P. Duff Ackerman & Goodrich LLC U.S. 2006 USD 27 0.6x 4th -6% 4th

VantagePoint Venture Partners 2006, L.P. VantagePoint Capital Partners Global 2006 USD 27 0.5x 4th -11% 4th

DAG Ventures III, L.P. Duff Ackerman & Goodrich LLC U.S. 2007 USD 27 1.6x 2nd 9% 2nd

Institutional Venture Partners XII, L.P. Institutional Venture Partners U.S. 2007 USD 27 2.7x 1st 26% 1st

DAG Ventures IV, L.P. Duff Ackerman & Goodrich LLC U.S. 2008 USD 90 1.1x 3rd 1% 3rd

Essex Woodlands Fund VIII, L.P. Essex Woodlands Health Ventures, Inc U.S. 2008 USD 23 1.1x 3rd 3% 3rd

Horsley Bridge International Fund V, L.P. Horsley Bridge Partners LLC Global 2009 USD 45 1.7x 1st 16% 1st

DCM VI, L.P. DCM U.S. 2010 USD 14 1.4x 2nd 7% 3rd

DAG Ventures V, L.P. Duff Ackerman & Goodrich LLC U.S. 2011 USD 8 3.3x 1st 33% 1st

Benchmark information based on Preqin U.S. and Europe most up-to-date information Buyout, Distressed / Special Situations, and Venture / Growth funds per vintage.
*For this presentation, Existing Commitment includes commitments made to KRS’ “Runoff/Legacy Managers” list through 2017.
** TVPI and IRR performance numbers as of Q3 2017. 
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©2018 Wilshire Associates. 
15

W i l s h i r e  P r i v a t e  M a r k e t s

KRS PORTFOLIO AND HISTORICAL 
PERFORMANCE – INSURANCE (CURRENT)

Fund General Partner Geography Vintage Currency Existing 
Commitment ($M)* TVPI** TVPI Quartile IRR** ITT Quartile

Total 555

Buyout 470

Green Equity Investors IV, L.P. Leonard Green & Partners U.S. 2003 USD 8 2.0x 2nd 11% 3rd

New Mountain Partners II, L.P. New Mountain Capital LLC U.S. 2005 USD 5 1.9x 2nd 14% 2nd

New Mountain Partners III, L.P. New Mountain Capital LLC U.S. 2007 USD 8 1.8x 3rd 13% 3rd

Green Equity Investors V, L.P. Leonard Green & Partners U.S. 2007 USD 10 2.0x 2nd 17% 2nd

Harvest Partners V, L.P. Harvest Partners U.S. 2007 USD 4 1.9x 2nd 19% 1st

Hellman and Friedman Capital Partners VI, L.P. Hellman & Friedman U.S. 2007 USD 8 1.8x 4th 13% 3rd

Crestview Partners II, L.P. Crestview Partners U.S. 2008 USD 8 1.7x 2nd 15% 2nd

Vista Equity Partners III, L.P. Vista Equity Partners U.S. 2008 USD 5 2.6x 1st 29% 1st

Keyhaven Capital Partners Fund III, L.P. Keyhaven Capital Partners Ltd Europe 2010 EUR 3 1.3x 3rd 9% 2nd

Vista Equity Partners IV, L.P. Vista Equity Partners U.S. 2011 USD 23 1.9x 1st 19% 2nd

Green Equity Investors VI, L.P. Leonard Green & Partners U.S. 2012 USD 28 1.3x 4th 12% 4th

Harvest Partners VI, L.P. Harvest Partners U.S. 2012 USD 12 1.6x 2nd 20% 2nd

Triton Fund IV, L.P. Triton Partners Europe 2013 EUR 16 1.1x 3rd 3% 4th

H.I.G. Capital Partners V, L.P. H.I.G. Capital LLC U.S. 2013 USD 7 1.1x 3rd 5% 4th

Levine Leichtman Capital Partners V, L.P. Levine Leichtman Capital Partners U.S. 2013 USD 24 1.1x 3rd 10% 3rd

CVC European Equity Partners VI, L.P. CVC Capital Partners Europe 2014 EUR 14 1.2x 2nd 11% 3rd

Secondary Opportunities Fund III, L.P. Deutsche Alternative Asset Management Global 2014 USD 75 1.3x 2nd 27% 2nd

New Mountain Partners IV, L.P. New Mountain Capital LLC U.S. 2014 USD 17 1.3x 2nd 19% 2nd

Crestview Partners III, L.P. Crestview Partners U.S. 2015 USD 21 1.0x 3rd 0% NA
Keyhaven Capital Partners Fund IV, L.P. Keyhaven Capital Partners Ltd Europe 2016 EUR 9 1.4x 1st 53% NA
KCP IV Co-Invest L.P. Keyhaven Capital Partners Ltd Europe 2016 EUR 9 0.9x 2nd -8% NA
Vista Equity Partners VI, L.P. Vista Equity Partners U.S. 2016 USD 25 1.0x NA 0% NA
Kayne Anderson Energy Fund VII, L.P. Kayne Anderson Capital Advisors U.S. 2016 USD 50 1.2x 1st NM NA
Harvest Partners VII, L.P. Harvest Partners U.S. 2016 USD 20 0.0x NA NM NA
Green Equity Investors VII, L.P. Leonard Green & Partners U.S. 2017 USD 25 1.0x NA NM NA
Levine Leichtman Capital Partners VI, L.P. Levine Leichtman Capital Partners Europe 2017 USD 38 1.0x NA NM NA

Distressed / Special Situations 72

Wayzata Opportunities Fund, L.P. Wayzata Investment Partners U.S. 2005 USD 8 1.4x 2nd 8% 2nd

Wayzata Opportunities Fund II, L.P. Wayzata Investment Partners U.S. 2007 USD 8 1.9x 1st 16% 1st

Wayzata Opportunities Fund III, L.P. Wayzata Investment Partners U.S. 2013 USD 19 1.0x 4th 0% 4th

BDCM Opportunity Fund IV, L.P. Black Diamond Capital Management Global 2015 USD 24 1.0x 4th 1% NA
Ares Special Situations Fund IV, L.P. Ares Management Global 2015 USD 14 0.7x 3rd -20% NA

Venture / Growth 14

H.I.G. Venture Partners II, L.P. H.I.G. Capital LLC U.S. 2005 USD 2 1.2x 3rd 4% 2nd

H.I.G. BioVentures II, L.P. H.I.G. Capital LLC U.S. 2011 USD 12 1.3x 3rd 11% 3rd

Benchmark information based on Preqin U.S. and Europe most up-to-date information Buyout, Distressed / Special Situations, and Venture / Growth funds per vintage.
*For this presentation, Existing Commitment includes commitments made to KRS’ “Current Managers” list through 2017.
** TVPI and IRR performance numbers as of Q3 2017. 
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©2018 Wilshire Associates. 
16

W i l s h i r e  P r i v a t e  M a r k e t s

KRS PORTFOLIO AND HISTORICAL 
PERFORMANCE – INSURANCE (RUNOFF)

Fund General Partner Geography Vintage Currency Existing Commitment 
($M)* TVPI** TVPI Quartile IRR** IRR Quartile

Total 312

Buyout 224

JW Childs Equity Partners III, L.P. J.W. Childs Associates U.S. 2002 USD 4 2.0x 2nd 16% 2nd

Warburg Pincus Private Equity IX, L.P. Warburg Pincus LLC U.S. 2005 USD 10 1.7x 3rd 10% 3rd

Oak Hill Capital Partners II, L.P. Oak Hill Capital Partners U.S. 2005 USD 8 1.7x 2nd 10% 3rd

Arbor Capital II, L.P. Arbor Investments U.S. 2006 USD 3 2.6x 1st 20% 1st

Blackstone Capital Partners V, L.P. Blackstone Group Global 2006 USD 13 1.7x 3rd 8% 3rd

Golder Thoma Cressey Rauner IX-A, L.P. GTCR U.S. 2006 USD 7 1.8x 2nd 13% 1st

Bay Hills Capital I, L.P. Bay Hills Capital Global 2007 USD 8 1.9x NA 13% NA
Oak Hill Capital Partners III, L.P. Oak Hill Capital Partners U.S. 2007 USD 13 1.6x 3rd 10% 4th

Warburg, Pincus Private Equity X, L.P. Warburg Pincus LLC Global 2007 USD 8 1.5x 3rd 8% 4th

Mill Road Capital I, L.P. Mill Road Capital U.S. 2008 USD 3 1.9x 2nd 13% 2nd

Tenaska Power Fund II, L.P. Tenaska Capital Management LLC Global 2008 USD 3 0.9x 4th -2% 4th

Bay Hills Emerging Partners II, L.P. Bay Hills Capital Global 2009 USD 5 2.7x 1st 28% 1st

Horsley Bridge International Fund V, L.P. Horsley Bridge Partners LLC Global 2009 USD 5 1.7x 1st 16% 1st

Arcano KRS Fund I, L.P. Arcano Group Global 2010 USD 4 1.2x 3rd 4% 4th

Bay Hills Emerging Partners II-B, L.P. Bay Hills Capital Global 2010 USD 5 1.4x 3rd 12% 3rd

Blackstone Capital Partners VI, L.P. Blackstone Group Global 2011 USD 40 1.4x 2nd 12% 3rd

Bay Hills Capital III, L.P. Bay Hills Capital Global 2013 USD 69 1.1x 4th 10% 3rd

Riverside Capital Appreciation Fund VI, L.P. Riverside Company U.S. 2013 USD 19 1.3x 2nd 13% 3rd

Distressed / Special Situations 42

MatlinPatterson Global Opportunities Partners MatlinPatterson Global Advisers Global 2003 USD 5 1.8x 1st 30% 1st

MatlinPatterson Global Opportunities Partners II MatlinPatterson Global Advisers Global 2004 USD 5 0.6x 4th -22% 4th

Sun Capital Partners IV, L.P. Sun Capital Partners U.S. 2005 USD 2 1.4x 3rd 5% 3rd

Merit Mezzanine Fund IV, L.P. Merit Capital Partners U.S. 2005 USD 3 1.8x 1st 11% 1st

MHR Institutional Partners III LP MHR Institutional Partners III LP U.S. 2006 USD 4 1.2x 3rd 5% 3rd

MatlinPatterson Global Opportunities Partners III MatlinPatterson Global Advisers Global 2007 USD 5 1.2x 4th 4% 4th

Avenue Special Situations Fund V, L.P. Avenue Capital Group U.S. 2007 EUR 7 1.3x 3rd 11% 3rd

OCM Opportunities Fund VII-B, L.P. Oaktree Capital Management U.S. 2008 USD 8 1.7x 2nd 16% 2nd

CM Growth Capital Partners, L.P. The Camelot Group U.S. 2010 USD 3 0.5x 4th -10% 4th

Venture / Growth 46

VantagePoint Venture Partners IV, L.P. VantagePoint Capital Partners Global 2003 USD 4 1.3x 2nd 4% 2nd

Institutional Venture Partners XI, L.P. Institutional Venture Partners U.S. 2005 USD 2 1.1x 3rd 1% 3rd

Columbia Capital Equity Partners IV, L.P. Columbia Capital U.S. 2005 USD 3 2.2x 1st 12% 1st

DAG Ventures II, L.P. Duff Ackerman & Goodrich LLC U.S. 2006 USD 3 0.6x 4th -6% 4th

VantagePoint Venture Partners 2006, L.P. VantagePoint Capital Partners Global 2006 USD 3 0.5x 4th -11% 4th

TCV VI, L.P. Technology Crossover Ventures U.S. 2006 USD 3 1.7x 2nd 14% 1st

Institutional Venture Partners XII, L.P. Institutional Venture Partners U.S. 2007 USD 3 2.7x 1st 26% 1st

DAG Ventures III, L.P. Duff Ackerman & Goodrich LLC U.S. 2007 USD 3 1.6x 2nd 9% 2nd

Essex Woodlands Fund VIII, L.P. Essex Woodlands Health Ventures, Inc U.S. 2008 USD 5 1.2x 3rd 4% 3rd

DAG Ventures IV, L.P. Duff Ackerman & Goodrich LLC U.S. 2008 USD 10 1.1x 3rd 1% 3rd

DCM VI, L.P. DCM U.S. 2010 USD 2 1.4x 2nd 7% 3rd

DAG Ventures V, L.P. Duff Ackerman & Goodrich LLC U.S. 2011 USD 7 3.2x 1st 32% 1st

Benchmark information based on Preqin U.S. and Europe most up-to-date information Buyout, Distressed / Special Situations, and Venture / Growth funds per vintage.
*For this presentation, Existing Commitment includes commitments made to KRS’ “Runoff/Legacy Managers” list through 2017.
** TVPI and IRR performance numbers as of Q3 2017. 
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Kentucky Retirement Systems
Appendix A: Addendum to the Statement of Investment Policy

Pension Fund – Asset Allocation / Benchmark Composite
Effective July 1st, 2018

This addendum to the investment policy is issued by the Board of Trustees of Kentucky Retirement Systems 
(Systems) in connection with investing the pension funds of the Kentucky Employees Retirement System, the 
County Employees Retirement System and the State Police Retirement System.  This document supersedes all prior 
documents entitled Addendum to the Statement of Investment Policy.

I.  Asset Allocation with Benchmarks

II.  Total Fund Blended Benchmark Composite

At the November 3, 2011 Investment Committee Meeting Staff was authorized to combine Public and Private Equity targets and exposures for the 
KERS and SPRS plans to help manage portfolio risks caused by the unintended overweight to Private Equity, which is caused by the denominator 
effect over time.   

Signatories

As Adopted by the Investment Committee As Adopted by the Board of Trustees
Date: May 1st, 2017 Date: June 7th, 2017

Signature: ______________________ Signature: ______________________
Neil P. Ramsey David L. Harris
Chair, Investment Committee Chair, Board of Trustees

KERS
KERS 

Hazardous
CERS

CERS 
Hazardous

SPRS

Assumed Rate of Return 5.25% 6.25% 6.25% 6.25% 5.25%

  Growth Allocation 33.00% 62.50% 62.50% 62.50% 33.00% 2.50%

US Equity Russell 3000 10.00% 18.75% 18.75% 18.75% 10.00% 3.00%

Non US Equity MSCI ACWI Ex-US IMI 10.00% 18.75% 18.75% 18.75% 10.00% 3.00%

Private Equity ST <5 Yrs Russell 3000 + 300 bps (lagged) 3.00% 10.00% 10.00% 10.00% 3.00% 2.00%

High Yield / Specialty Credit Bloomberg Barclays US High Yield 10.00% 15.00% 15.00% 15.00% 10.00% 2.00%

  Fixed Income / Liquidity Allocation 44.00% 14.50% 14.50% 14.50% 44.00% 2.50%

Core Fixed Income Bloomberg Barclays Universal Index 41.00% 13.50% 13.50% 13.50% 41.00% 1.50%

Cash Citi Grp 3-mos Treasury Bill 3.00% 1.00% 1.00% 1.00% 3.00% 1.00%

  Diversifying Strategies Allocation 23.00% 23.00% 23.00% 23.00% 23.00% 2.00%

Real Estate NCREIF ODCE 5.00% 5.00% 5.00% 5.00% 5.00% 1.00%

Opportunistic / Absolute Return HFRI Diversified 3.00% 3.00% 3.00% 3.00% 3.00% 0% - 10%

Real Return  US CPI + 3% 15.00% 15.00% 15.00% 15.00% 15.00% 5.00%

KRS Pension Fund - Asset Allocation

Asset Class Long-Term Benchmark

Target Allowable 
Range (+/- 

Target)

US Equity Russell 3000 17.12%

Non US Equity MSCI ACWI Ex-US IMI 17.12%

Core Fixed Income Barclays Universal Index 18.62%

High Yield / Specialty Credit Barclays U.S. High Yield 14.07%

Real Estate NCREIF ODCE 5.00%

Absolute Return HFRI Diversified FOF 3.00%

Real Return Custom - Allocation Specific 15.00%

Private Equity <Short Term <5 Yrs> Actual Performance 8.70%

Private Equity <Long Term 5 Yrs+> Russell 3000 (lagged 1 qtr) + 300 bps

Cash Citi Grp 3-mos Treasury Bill 1.37%

Pension Fund Composite
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This addendum to the investment policy is issued by the Board of Trustees of Kentucky Retirement Systems 
(Systems) in connection with investing the insurance funds of the Kentucky Employees Retirement System, the 
County Employees Retirement System and the State Police Retirement System.  This document supersedes all prior 
documents entitled Addendum to the Statement of Investment Policy.

At the November 3, 2011 Investment Committee Meeting Staff was authorized to combine Public and Private Equity targets and exposures to help manage 
portfolio risks caused by the unintended overweight to Private Equity, which is caused by the denominator effect over time.

Signatories

As Adopted by the Investment Committee As Adopted by the Board of Trustees
Date: May 1stth, 2017 Date: June 7th, 2017

Signature: _______________________ Signature: ______________________
Neil P. Ramsey David L. Harris
Chair, Investment Committee Chair, Board of Trustees

KERS
KERS 

Hazardous
CERS

CERS 
Hazardous

SPRS

Assumed Rate of Return 6.25% 6.25% 6.25% 6.25% 6.25%

  Growth Allocation 62.50% 62.50% 62.50% 62.50% 62.50% 2.50%

US Equity Russell 3000 18.75% 18.75% 18.75% 18.75% 18.75% 3.00%

Non US Equity MSCI ACWI Ex-US IMI 18.75% 18.75% 18.75% 18.75% 18.75% 3.00%

Private Equity ST <5 Yrs Russell 3000 + 300 bps (lagged) 10.00% 10.00% 10.00% 10.00% 10.00% 2.00%

High Yield / Specialty Credit Bloomberg Barclays US High Yield 15.00% 15.00% 15.00% 15.00% 15.00% 2.00%

  Fixed Income / Liquidity Allocation 14.50% 14.50% 14.50% 14.50% 14.50% 2.50%

Core Fixed Income Bloomberg Barclays Universal Index 13.50% 13.50% 13.50% 13.50% 13.50% 1.50%

Cash Citi Grp 3-mos Treasury Bill 1.00% 1.00% 1.00% 1.00% 1.00% 1.00%

  Diversifying Strategies Allocation 23.00% 23.00% 23.00% 23.00% 23.00% 2.00%

Real Estate NCREIF ODCE 5.00% 5.00% 5.00% 5.00% 5.00% 1.00%

Opportunistic / Absolute Return HFRI Diversified 3.00% 3.00% 3.00% 3.00% 3.00% 0% - 10%

Real Return  US CPI + 3% 15.00% 15.00% 15.00% 15.00% 15.00% 2.00%

KRS Insurance Fund - Asset Allocation

Asset Class Long-Term Benchmark

Target

Allowable 
Range (+/- 

Target)

Kentucky Retirement Systems
Appendix B: Addendum to the Statement of Investment Policy

Insurance Fund – Asset Allocation / Benchmark Composite
Effective July 1st , 2018

I.  Asset Allocation with Benchmarks

II.  Total Fund Blended Benchmark Composite

Insurance Fund Composite

US Equity Russell 3000 18.75%
Non US Equity MSCI ACWI Ex-US IMI 18.75%
Core Fixed Income Barclays Universal Index 13.5%
High Yield / Specialty Credit Barclays U.S. High Yield 15.0%
Real Estate NCREIF ODCE 5.0%
Absolute Return HFRI Diversified FOF 3.0%
Real Return
Private Equity <Short Term <5 Yrs>

Custom – Allocation Specific 
Actual Performance

15.0%
10.0%

Private Equity <Long term 5 Yrs+> Russell 3000 (lagged 1 qtr) + 300 bps
Cash Citi Grp 3-mos Treasury Bill 1.0%
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