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:’ Asset Detail - By Currency Report ID : IACS0005
BNY MELLON Base Currency : USD

12/31/2016 Status : REVISED
Shares/Par . . Net Unrealized
Security ID Description Price Cost Market Value Percent Of Gain/Loss
Link Ref Base Base Base Total Base

U.S. DOLLAR
CASH & CASH EQUIVALENTS
163.400 BNY MELLON CASH RESERVE 100.00 163.40 163.40 0.00 0.00
996087094 0.010% 12/31/2049 DD 06/26/97
4,162,735.320 BLACKROCK LIQ T FUND INSTL 100.00 4,162,735.32 4,162,735.32 99 99 0.00
996229696 FUND 60

CASH -58.31 -58.31 -0.00 0.00
INTEREST RECEIVABLE 316.87 316.87 0.01 0.00
TOTAL CASH & CASH EQUIVALENTS U.S. DOLLAR 4,163,157.28 4,163,157.28 100.00 0.00
TOTAL ASSETS U.S. DOLLAR 4,163,157.28 4163,157.28 100.00 0.00
TOTAL ASSETS 4,163,157.28 4163,157.28 100.00 0.00

2/13/2017 2:52:55 PM EST
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:. Asset Detail - By Currency Report ID : IACS0005 ‘
BNY MELLON Base Currency : USD
12/31/2016 Status : FINAL
Shares/Par . . Net Unrealized
Security ID Description Price Cost Market Value Percent Of Gain/Loss
Link Ref Base Base Base Total Base
U.S. DOLLAR
CASH & CASH EQUIVALENTS
321,561.560 BLACKROCK LIQ T FUND INSTL 100.00 321,561.56 321,561.56 0.24 0.00

996229696 FUND 60

CASH 0.02 0.02 0.00 0.00
DIVIDENDS RECEIVABLE 177,730.60 177,730.60 0.13 0.00
DIVIDENDS RECEIVABLE RECLAIM 3213 3213 0.00 0.00
INTEREST RECEIVABLE 97.59 97.59 0.00 0.00

TOTAL CASH & CASH EQUIVALENTS U.S. DOLLAR 499,421.90 499,421.90 0.37 0.00
EQUITY

220.000 ABM INDUSTRIES INC 40.84 5,005.00 8,984.80 0.01 3,979.80

000957100
1,737.000 AFLAC INC 69.60 105,749.01 120,895.20 0.09 15,146.19

001055102
558.000 AGCO CORP 57.86 20,210.76 32,285.88 0.02 12,075.12

001084102

2/13/2017 2:52:55 PM EST Page 2 of 259 Workbench Reports



Account Numbers Redacted

Docket No. E002/M-14-761

Attachment A.3 - Page 3 of 259

';. Asset Detail - By Currency Report ID : IACS0005 ‘
BNY MELLON Base Currency : USD

12/31/2016 Status : FINAL
Shares/Par . . Net Unrealized
Security ID Description Price Cost Market Value Percent Of Gain/Loss
Link Ref Base Base Base Total Base
1,370.000 AGNC INVESTMENT CORP 18.13 24,728.50 24.838.10 0.02 109.60
00123Q104
2,864.000 AES CORP/VA 11.62 35,050.76 33,279.68 0.02 -1,771.08
00130H105
4,412.000 AK STEEL HOLDING CORP 10.21 13,236.00 45,046.52 0.03 31,810.52
001547108
299.000 AMAG PHARMACEUTICALS INC 3480 5,142.80 10,405.20 0.01 5,262.40
00163U106
314.000 AMC NETWORKS INC 52.34 11,817.91 16,434.76 0.01 4,616.85
00164Vv103
34,445.000 AT&T INC 4253 1,032,658.11 1,464,945 85 1.07 432,287.74
00206R102
477.000 AV HOMES INC 15.80 3,429.63 7,536.60 0.01 4.106.97
00234P102
8,550.000 ABBOTT LABORATORIES 38.41 209,629.01 328,405.50 0.24 118,776.49
002824100
11,318.000 ABBVIE INC 62.62 314,813.48 708,733.16 0.52 393,919.68
00287Y109
247.000 ABIOMED INC 112.68 24 512.28 27,831.96 0.02 3,319.68
003654100
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';o Asset Detail - By Currency Report ID : IACS0005 ‘
BNY MELLON Base Currency : USD

12/31/2016 Status : FINAL
Shares/Par . . Net Unrealized
Security ID Description Price Cost Market Value Percent Of Gain/Loss
Link Ref Base Base Base Total Base
810.000 ACADIA HEALTHCARE CO INC 33.10 18,160.20 26,811.00 0.02 8,650.80
00404A109
816.000 ACADIA REALTY TRUST 3268 23,968.24 26,666.88 0.02 2,698.64
004239109
492.000 ACI WORLDWIDE INC 18.15 5,180.76 8,929.80 0.01 3,749.04
004498101
1,298.000 ACLARIS THERAPEUTICS INC 2714 26,855.62 35,227.72 0.03 8,372.10
00461U105
2,432.000 ACTIVISION BLIZZARD INC 36.11 28,235.52 87,819.52 0.06 59,584.00
00507v109
273.000 ACUITY BRANDS INC 230.86 14,927 64 63,024.78 0.05 48,097 14
00508Y102
924 000 ACXIOM CORP 26.80 11,400.69 24,763.20 0.02 13,362.51
005125109
3,110.000 ADOBE SYSTEMS INC 102.95 109,409.67 320,174.50 0.23 210,764.83
00724F101
269.000 ADVANCE AUTO PARTS INC 169.12 24,659.65 45,493.28 0.03 20,833.63
00751Y106
190.000 ADVISORY BOARD CO/THE 3325 5,176.55 6,317.50 0.00 1,140.95
00762W107
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';o Asset Detail - By Currency Report ID : IACS0005 ‘
BNY MELLON Base Currency : USD

12/31/2016 Status : FINAL
Shares/Par . . Net Unrealized
Security ID Description Price Cost Market Value Percent Of Gain/Loss
Link Ref Base Base Base Total Base
1,410.000 AECOM 36.36 30,098.87 51,267 .60 0.04 21,168.73
00766T100
2,536.000 AERIE PHARMACEUTICALS INC 3785 52,643.00 95,987.60 0.07 43,344 60
00771v108
193.000 ADVANSIX INC 2214 1,079.01 4273.02 0.00 3,194.01
007737101
3,278.000 ADVANCED MICRO DEVICES INC 11.34 34,582.90 37,172.52 0.03 2,589.62
007903107
2,511.000 AETNAINC 124.01 98,546.20 311,389.11 0.23 212,842 .91
00817Y108
386.000 AFFILIATED MANAGERS GROUP INC 145.30 33,296.10 56,085.80 0.04 22,789.70
008252108
2,530.000 AGILENT TECHNOLOGIES INC 4556 56,630.72 115,266.80 0.08 58,636.08
00846U101
436.000 AIR LEASE CORP 3433 10,221.40 14,967.88 0.01 474648
00912X302
1,484.000 AIR PRODUCTS & CHEMICALS INC 143.82 92,760.39 213,428.88 0.16 120,668.49
009158106
838.000 AKAMAI TECHNOLOGIES INC 66.68 31,170.81 55,877.84 0.04 24,707.03
009717101
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';. Asset Detail - By Currency Report ID : IACS0005 ‘
BNY MELLON Base Currency : USD
12/31/2016 Status : FINAL
Shares/Par . . Net Unrealized
Security ID Description Price Cost Market Value Percent Of Gain/Loss
Link Ref Base Base Base Total Base
1,484.000 AKORN INC 21.83 25,779.58 32,395.72 0.02 6,616.14
009728106
1,164.000 ALASKA AIR GROUP INC 88.73 19,497.00 103,281.72 0.08 83,784.72
011659109
197.000 ALBANY INTERNATIONAL CORP 46.30 4.873.78 9,121.10 0.01 4,247 32
012348108
426.000 ALBEMARLE CORP 86.08 35,604.81 36,670.08 0.03 1,065.27
012653101
799.000 ALCOA CORP 28.08 16,009.68 22,435.92 0.02 6,426.24
013872106
500.000 ALEXANDER & BALDWIN INC 44 87 743714 22,435.00 0.02 14,997 .86
014491104
218.000 ALERE INC 38.97 5,057.60 8,495.46 0.01 3,437.86
01449J105
66.000 ALEXANDER'S INC 426.87 26,434 .66 28,173.42 0.02 1,738.76
014752109
701.000 ALEXION PHARMACEUTICALS INC 122.35 42,33558 85,767.35 0.06 43,431.77
015351109
387.000 ALIGN TECHNOLOGY INC 96.13 8,552.70 37,202.31 0.03 28,649.61
016255101
2/13/2017 2:52:55 PM EST Page 6 of 259 Workbench Reports



Account Numbers Redacted

Docket No. E002/M-14-761

Attachment A.3 - Page 7 of 259

';. Asset Detail - By Currency Report ID : IACS0005 ‘
BNY MELLON Base Currency : USD

12/31/2016 Status : FINAL
Shares/Par . . Net Unrealized
Security ID Description Price Cost Market Value Percent Of Gain/Loss
Link Ref Base Base Base Total Base
41.000 ALLEGHANY CORP 608.12 11,979.12 24,932 .92 0.02 12,953.80
017175100
233.000 ALLEGIANT TRAVEL CO 166.40 10,876.44 38,771.20 0.03 27,894.76
01748X102
510.000 ALLETE INC 64.19 24,367.80 32,736.90 0.02 8,369.10
018522300
303.000 ALLIANCE DATA SYSTEMS CORP 22850 47,682.44 69,235.50 0.05 21,553.06
018581108
1,276.000 ALLIANT ENERGY CORP 37.89 28,484 41 48,347 64 0.04 19,863.23
018802108
2,619.000 ALLSTATE CORP/THE 7412 69,075.82 194,120.28 0.14 125,044 46
020002101
1,194.000 ALLY FINANCIAL INC 19.02 23,832.24 22,709.88 0.02 -1,122.36
02005N100
354.000 ALMOST FAMILY INC 44 10 5,200.26 15,611.40 0.01 10,411.14
020409108
587.000 ALON USA ENERGY INC 11.38 5,165.60 6,680.06 0.00 1,514 46
020520102
1,451.000 ALPHABET INC-CLC 77182 310,681.74 1,119,910.82 0.82 809,229.08
02079K107
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';o Asset Detail - By Currency Report ID : IACS0005 ‘
BNY MELLON Base Currency : USD

12/31/2016 Status : FINAL
Shares/Par . . Net Unrealized
Security ID Description Price Cost Market Value Percent Of Gain/Loss
Link Ref Base Base Base Total Base
1,880.000 ALPHABET INC-CLA 79245 631,723.26 1,489,806.00 1.09 858,082.74
02079K305
2,684.000 ALTISOURCE RESIDENTIAL CORP 11.04 25,095.40 29,631.36 0.02 453596
02153W100
11,541.000 ALTRIA GROUP INC 67.62 196,942 13 780,402 .42 057 583,460.29
02209S103
2,217.000 AMAZON.COM INC 74987 357,917 .63 1,662,461.79 122 1,304,544 16
023135106
142.000 AMERCO 369.59 12,483.47 52,481.78 0.04 39,998.31
023586100
1,005.000 AMEREN CORP 5246 31,399.31 52,722.30 0.04 21,322.99
023608102
2,686.000 AMERICAN AIRLINES GROUP INC 46.69 112,424 35 125,409.34 0.09 12,984 99
02376R102
227.000 AMERICAN ASSETS TRUST INC 43.08 5,077.99 9,779.16 0.01 470117
024013104
1,028.000 AMERICAN AXLE & MANUFACTURING 19.30 10,248.04 19,840.40 0.01 9,592 36
024061103
2,889.000 AMERICAN ELECTRIC POWER CO INC 62.96 106,435.83 181,891.44 0.13 75,455 61
025537101
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';. Asset Detail - By Currency Report ID : IACS0005 ‘
BNY MELLON Base Currency : USD
12/31/2016 Status : FINAL
Shares/Par . . Net Unrealized
Security ID Description Price Cost Market Value Percent Of Gain/Loss
Link Ref Base Base Base Total Base
1,515.000 AMERICAN EAGLE OUTFITTERS INC 15.17 25,179.30 22,982 55 0.02 -2,196.75
02553E106
1,311.000 AMERICAN EQUITY INVESTMENT LIF 2254 15,006.03 29,549.94 0.02 14,543 91
025676206
4,376.000 AMERICAN EXPRESS CO 74.08 241,865.65 324,174.08 0.24 82,308.43
025816109
507.000 AMERICAN FINANCIAL GROUP INC/O 88.12 17,542.20 44 676.84 0.03 2713464
025932104
1,496.000 AMERICAN HOMES 4 RENT 20.98 24,235.20 31,386.08 0.02 7,150.88
02665T306
6,300.000 AMERICAN INTERNATIONAL GROUP | 65.31 242,874.90 411,453.00 0.30 168,578.10
026874784
604.000 AMERICAN SOFTWARE INC/GA 10.33 5,031.32 6,239.32 0.00 1,208.00
029683109
286.000 AMERICAN STATES WATER CO 45.56 5,052.19 13,030.16 0.01 797797
029899101
2,235.000 AMERICAN TOWER CORP 105.68 99,249 42 236,194.80 0.17 136,945.38
03027X100
1,201.000 AMERICAN WATER WORKS CO INC 72.36 30,661.53 86,904.36 0.06 56,242 83
030420103
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';o Asset Detail - By Currency Report ID : IACS0005 ‘
BNY MELLON Base Currency : USD

12/31/2016 Status : FINAL
Shares/Par . . Net Unrealized
Security ID Description Price Cost Market Value Percent Of Gain/Loss
Link Ref Base Base Base Total Base
383.000 AMERICAN WOODMARK CORP 7525 24.561.79 28,820.75 0.02 4,258.96
030506109
1,580.000 AMERISOURCEBERGEN CORP 78.19 34,727.76 123,540.20 0.09 88,812.44
03073E105
1,712.000 AMERIPRISE FINANCIAL INC 110.94 79,988.74 189,929.28 0.14 109,940.54
03076C106
572.000 AMERIS BANCORP 4360 5,119.40 24,939.20 0.02 19,819.80
03076K108
1,519.000 AMETEK INC 48.60 43,068.71 73,823.40 0.05 30,754.69
031100100
4,428 000 AMGEN INC 146.21 244 168 .54 647,417.88 047 403,249.34
031162100
2,002.000 AMPHENOL CORP 67.20 38,195.60 134,534 40 0.10 96,338.80
032095101
544 000 AMTRUST FINANCIAL SERVICES INC 27.38 4,958.94 14,894 .72 0.01 9,935.78
032359309
3,241.000 ANADARKO PETROLEUM CORP 69.73 144,222 05 225,994 93 0.17 81,772.88
032511107
1,636.000 ANALOG DEVICES INC 7262 56,329.18 118,806.32 0.09 62,477 14
032654105
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';. Asset Detail - By Currency Report ID : IACS0005 ‘
BNY MELLON Base Currency : USD

12/31/2016 Status : FINAL
Shares/Par . . Net Unrealized
Security ID Description Price Cost Market Value Percent Of Gain/Loss
Link Ref Base Base Base Total Base
187.000 ANDERSONS INC/THE 4470 4,965.47 8,358.90 0.01 3,393.43
034164103
183.000 ANIXTER INTERNATIONAL INC 81.05 11,190.45 14,832.15 0.01 3,641.70
035290105
16,153.000 ANNALY CAPITAL MANAGEMENT INC 997 169,138.11 161,045.41 0.12 -8,092.70
035710409
464.000 ANSYS INC 92.49 19,965.92 42,915.36 0.03 22,949 .44
03662Q105
1,291.000 ANTERO RESOURCES CORP 23.65 35,212.14 30,532.15 0.02 -4,679.99
03674X106
967.000 ANTHEM INC 143.77 102,944 .36 139,025.59 0.10 36,081.23
036752103
2,084.000 APACHE CORP 63.47 132,691.38 132,271.48 0.10 -419.90
037411105
756.000 APARTMENT INVESTMENT & MANAGEM 4545 18,907.56 34,360.20 0.03 15,452.64
03748R101
31,699.000 APPLE INC 115.82 416,409.18 3,671,378.18 269 3,254,969.00
037833100
1,294.000 APPLE HOSPITALITY REIT INC 19.98 24,508.36 25,854.12 0.02 1,345.76

03784Y200
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146.000 APPLIED INDUSTRIAL TECHNOLOGIE 5940 499174 8,672.40 0.01 3,680.66
03820C105
7,326.000 APPLIED MATERIALS INC 3227 92,164.92 236,410.02 0.17 144,24510
038222105
1,088.000 AQUA AMERICA INC 30.04 18,661.38 32,683.52 0.02 14,022.14
03836W103
4,314.000 ARCHER-DANIELS-MIDLAND CO 4565 134,913.26 196,934.10 0.14 62,020.84
039483102
2,397.000 ARCONIC INC 18.54 47,794 12 44 440.38 0.03 -3,353.74
03965L100
1,758.000 ARES COMMERCIAL REAL ESTATE CO 1373 22,889.16 2413734 0.02 1,248.18
04013Vv108
10,053.000 ARIAD PHARMACEUTICALS INC 1244 64,138.14 125,059.32 0.09 60,921.18
04033A100
1,717.000 ARLINGTON ASSET INVESTMENT COR 14.82 2405517 25,44594 0.02 1,390.77
041356205
219.000 ARMSTRONG FLOORING INC 19.91 2,137.82 4,360.29 0.00 2,222 47
04238R106
439.000 ARMSTRONG WORLD INDUSTRIES INC 41.80 14,570.03 18,350.20 0.01 3,780.17
04247X102
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835.000 ARROW ELECTRONICS INC 71.30 27,989.20 59,535.50 0.04 31,546.30
042735100
237.000 ARROW FINANCIAL CORP 40.50 4,996.51 9,598.50 0.01 4,601.99
042744102
797.000 ARTESIAN RESOURCES CORP 31.94 24,237 97 25,456.18 0.02 1,218.21
043113208
294 000 ASBURY AUTOMOTIVE GROUP INC 61.70 5,092.08 18,139.80 0.01 13,047.72
043436104
1,853.000 ASHFORD HOSPITALITY PRIME INC 13.65 2271778 25,293.45 0.02 2,575.67
044102101
633.000 ASHLAND GLOBAL HOLDINGS INC 109.29 37,034 .67 69,180.57 0.05 32,145.90
044186104
533.000 ASPEN TECHNOLOGY INC 54 .68 8,240.18 29,144 44 0.02 20,904.26
045327103
1,932.000 ASSOCIATED BANC-CORP 2470 25,239.94 47,720.40 0.03 22,480.46
045487105
109.000 ASSOCIATED CAPITAL GROUP INC 3285 2,270.59 3,580.65 0.00 1,310.06
045528106
364.000 ASSURANT INC 9286 10,782.18 33,801.04 0.02 23,018.86
04621X108
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