
DURATION 

(days)

DATE TYPE (*) START MATURITY INTENDED ALLOTTED MARGINAL WEIGHTED

AVERAGE

01/02/18 I 01/02/18 01/03/18 1 15,000    380    -0.300   -0.30000    

01/03/18 I 01/03/18 01/04/18 1 11,784    380    -0.300   -0.30000    

01/04/18 I 01/04/18 01/05/18 1 12,212    380    -0.300   -0.30000    

01/05/18 I 01/05/18 01/08/18 3 12,125    380    -0.300   -0.30000    

01/08/18 I 01/08/18 01/09/18 1 12,992    380    -0.300   -0.30000    

01/09/18 I 01/09/18 01/10/18 1 4,631    380    -0.300   -0.30000    

01/10/18 I 01/10/18 01/11/18 1 5,322    380    -0.300   -0.30000    

01/11/18 I 01/11/18 01/12/18 1 5,637    390    -0.300   -0.30000    

01/12/18 I 01/12/18 01/15/18 3 5,491    380    -0.300   -0.30000    

01/15/18 I 01/15/18 01/16/18 1 4,469    380    -0.300   -0.30000    

01/16/18 I 01/16/18 01/17/18 1 4,697    380    -0.300   -0.30000    

01/17/18 I 01/17/18 01/18/18 1 13,435    380    -0.300   -0.30000    

01/18/18 I 01/18/18 01/19/18 1 14,767    380    -0.300   -0.30000    

01/19/18 I 01/19/18 01/22/18 3 15,000    380    -0.300   -0.30000    

01/22/18 I 01/22/18 01/23/18 1 15,000    380    -0.300   -0.30000    

01/23/18 I 01/23/18 01/24/18 1 15,000    380    -0.300   -0.30000    

01/24/18 I 01/24/18 01/25/18 1 15,000    380    -0.300   -0.30000    

01/25/18 I 01/25/18 01/26/18 1 15,000    380    -0.300   -0.30000    

01/26/18 I 01/26/18 01/29/18 3 15,000    380    -0.300   -0.30000    

01/29/18 I 01/29/18 01/30/18 1 15,000    380    -0.300   -0.30000    

01/30/18 I 01/30/18 01/31/18 1 15,000    380    -0.300   -0.30000    

01/31/18 I 01/31/18 02/01/18 1 15,000    630    -0.300   -0.30000    

02/01/18 I 02/01/18 02/02/18 1 10,662    380    -0.300   -0.30000    

02/02/18 I 02/02/18 02/05/18 3 9,853    380    -0.300   -0.30000    

02/05/18 I 02/05/18 02/06/18 1 9,585    380    -0.300   -0.30000    

02/06/18 I 02/06/18 02/07/18 1 9,378    380    -0.300   -0.30000    

02/07/18 I 02/07/18 02/08/18 1 10,344    380    -0.300   -0.30000    

02/08/18 I 02/08/18 02/09/18 1 9,628    380    -0.300   -0.30000    

02/09/18 I 02/09/18 02/12/18 3 8,806    380    -0.300   -0.30000    

02/12/18 I 02/12/18 02/13/18 1 9,333    380    -0.300   -0.30000    

02/13/18 I 02/13/18 02/14/18 1 8,797    380    -0.300   -0.30000    

02/14/18 I 02/14/18 02/15/18 1 8,297    380    -0.300   -0.30000    

02/15/18 I 02/15/18 02/16/18 1 11,920    380    -0.300   -0.30000    

02/16/18 I 02/16/18 02/19/18 3 11,571    380    -0.300   -0.30000    

02/19/18 I 02/19/18 02/20/18 1 11,380    380    -0.300   -0.30000    

02/20/18 I 02/20/18 02/21/18 1 15,000    380    -0.300   -0.30000    

02/21/18 I 02/21/18 02/22/18 1 15,000    380    -0.300   -0.30000    

02/22/18 I 02/22/18 02/23/18 1 15,000    380    -0.300   -0.30000    

02/23/18 I 02/23/18 02/26/18 3 15,000    380    -0.300   -0.30000    

02/26/18 I 02/26/18 02/27/18 1 15,000    380    -0.300   -0.30000    

02/27/18 I 02/27/18 02/28/18 1 15,000    380    -0.300   -0.30000    

02/28/18 I 02/28/18 03/01/18 1 15,000    630    -0.300   -0.30000    

03/01/18 I 03/01/18 03/02/18 1 15,000    380    -0.300   -0.30000    

03/02/18 I 03/02/18 03/05/18 3 15,000    380    -0.300   -0.30000    

03/05/18 I 03/05/18 03/06/18 1 15,000    380    -0.300   -0.30000    

03/06/18 I 03/06/18 03/07/18 1 15,000    380    -0.300   -0.30000    

03/07/18 I 03/07/18 03/08/18 1 15,000    380    -0.300   -0.30000    

03/08/18 I 03/08/18 03/09/18 1 15,000    430    -0.300   -0.30000    

03/09/18 I 03/09/18 03/12/18 3 15,000    380    -0.300   -0.30000    

03/12/18 I 03/12/18 03/13/18 1 15,000    380    -0.300   -0.30000    

03/13/18 I 03/13/18 03/14/18 1 15,000    380    -0.300   -0.30000    

03/14/18 I 03/14/18 03/15/18 1 15,000    380    -0.300   -0.30000    

03/15/18 I 03/15/18 03/16/18 1 15,000    380    -0.300   -0.30000    

03/16/18 I 03/16/18 03/19/18 3 15,000    380    -0.300   -0.30000    

03/19/18 I 03/19/18 03/20/18 1 15,000    380    -0.300   -0.30000    

03/20/18 I 03/20/18 03/21/18 1 15,000    380    -0.300   -0.30000    

03/21/18 I 03/21/18 03/22/18 1 15,000    380    -0.300   -0.30000    

03/22/18 I 03/22/18 03/23/18 1 15,000    380    -0.300   -0.30000    

03/23/18 I 03/23/18 03/26/18 3 15,000    380    -0.300   -0.30000    

03/26/18 I 03/26/18 03/27/18 1 15,000    380    -0.300   -0.30000    

03/27/18 I 03/27/18 03/28/18 1 15,000    380    -0.300   -0.30000    

03/28/18 I 03/28/18 03/29/18 1 15,000    380    -0.300   -0.30000    

03/29/18 I 03/29/18 04/03/18 5 15,000    630    -0.300   -0.30000    

04/03/18 I 04/03/18 04/04/18 1 15,000    380    -0.300   -0.30000    

04/04/18 I 04/04/18 04/05/18 1 15,000    380    -0.300   -0.30000    

04/05/18 I 04/05/18 04/06/18 1 15,000    380    -0.300   -0.30000    

04/06/18 I 04/06/18 04/09/18 3 15,000    380    -0.300   -0.30000    

04/09/18 I 04/09/18 04/10/18 1 15,000    380    -0.300   -0.30000    

04/10/18 I 04/10/18 04/11/18 1 15,000    380    -0.300   -0.30000    

04/11/18 I 04/11/18 04/12/18 1 15,000    380    -0.300   -0.30000    

04/12/18 I 04/12/18 04/13/18 1 15,000    380    -0.300   -0.30000    

04/13/18 I 04/13/18 04/16/18 3 15,000    380    -0.300   -0.30000    

04/16/18 I 04/16/18 04/17/18 1 15,000    380    -0.300   -0.30000    

04/17/18 I 04/17/18 04/18/18 1 15,000    380    -0.300   -0.30000    

04/18/18 I 04/18/18 04/19/18 1 15,000    380    -0.300   -0.30000    

04/19/18 I 04/19/18 04/20/18 1 15,000    380    -0.300   -0.30000    

04/20/18 I 04/20/18 04/23/18 3 15,000    380    -0.300   -0.30000    

04/23/18 I 04/23/18 04/24/18 1 15,000    380    -0.300   -0.30000    

04/24/18 I 04/24/18 04/26/18 2 15,000    380    -0.300   -0.30000    

04/26/18 I 04/26/18 04/27/18 1 15,000    430    -0.300   -0.30000    

04/27/18 I 04/27/18 04/30/18 3 15,000    380    -0.300   -0.30000    

04/30/18 I 04/30/18 05/02/18 2 15,000    630    -0.300   -0.30000    

05/02/18 I 05/02/18 05/03/18 1 15,000    380    -0.300   -0.30000    

05/03/18 I 05/03/18 05/04/18 1 15,000    380    -0.300   -0.30000    

05/04/18 I 05/04/18 05/07/18 3 15,000    380    -0.300   -0.30000    

OPERATIONS ON BEHALF OF THE TREASURY (OPTES)
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                ___________ 

                  (*) C = collection; I = investment
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DATE TYPE (*) START MATURITY INTENDED ALLOTTED MARGINAL WEIGHTED

AVERAGE
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05/07/18 I 05/07/18 05/08/18 1 15,000    380    -0.300   -0.30000    

05/08/18 I 05/08/18 05/09/18 1 15,000    380    -0.300   -0.30000    

05/09/18 I 05/09/18 05/10/18 1 15,000    380    -0.300   -0.30000    

05/10/18 I 05/10/18 05/11/18 1 15,000    380    -0.300   -0.30000    

05/11/18 I 05/11/18 05/14/18 3 15,000    380    -0.300   -0.30000    

05/14/18 I 05/14/18 05/15/18 1 15,000    380    -0.300   -0.30000    

05/15/18 I 05/15/18 05/16/18 1 15,000    380    -0.300   -0.30000    

05/16/18 I 05/16/18 05/17/18 1 15,000    380    -0.300   -0.30000    

05/17/18 I 05/17/18 05/18/18 1 15,000    380    -0.300   -0.30000    

05/18/18 I 05/18/18 05/21/18 3 15,000    380    -0.300   -0.30000    

05/21/18 I 05/21/18 05/22/18 1 15,000    380    -0.300   -0.30000    

05/22/18 I 05/22/18 05/23/18 1 15,000    380    -0.300   -0.30000    

05/23/18 I 05/23/18 05/24/18 1 15,000    380    -0.300   -0.30000    

05/24/18 I 05/24/18 05/25/18 1 15,000    430    -0.300   -0.30000    

05/25/18 I 05/25/18 05/28/18 3 15,000    380    -0.300   -0.30000    

05/28/18 I 05/28/18 05/29/18 1 15,000    380    -0.300   -0.30000    

05/29/18 I 05/29/18 05/30/18 1 15,000    390    -0.300   -0.30000    

05/30/18 I 05/30/18 05/31/18 1 15,000    380    -0.300   -0.30000    

05/31/18 I 05/31/18 06/01/18 1 15,000    630    -0.300   -0.30000    

06/01/18 I 06/01/18 06/04/18 3 15,000    380    -0.300   -0.30000    

06/04/18 I 06/04/18 06/05/18 1 13,964    380    -0.300   -0.30000    

06/05/18 I 06/05/18 06/06/18 1 13,410    380    -0.300   -0.30000    

06/06/18 I 06/06/18 06/07/18 1 12,256    380    -0.300   -0.30000    

06/07/18 I 06/07/18 06/08/18 1 12,108    380    -0.300   -0.30000    

06/08/18 I 06/08/18 06/11/18 3 11,223    380    -0.300   -0.30000    

06/11/18 I 06/11/18 06/12/18 1 11,139    380    -0.300   -0.30000    

06/12/18 I 06/12/18 06/13/18 1 10,217    380    -0.300   -0.30000    

06/13/18 I 06/13/18 06/14/18 1 9,908    380    -0.300   -0.30000    

06/14/18 I 06/14/18 06/15/18 1 9,265    380    -0.300   -0.30000    

06/15/18 I 06/15/18 06/18/18 3 13,718    380    -0.300   -0.30000    

06/18/18 I 06/18/18 06/19/18 1 13,711    380    -0.300   -0.30000    

06/19/18 I 06/19/18 06/20/18 1 13,830    380    -0.300   -0.30000    

06/20/18 I 06/20/18 06/21/18 1 15,000    380    -0.300   -0.30000    

06/21/18 I 06/21/18 06/22/18 1 15,000    430    -0.300   -0.30000    

06/22/18 I 06/22/18 06/25/18 3 15,000    380    -0.300   -0.30000    

06/25/18 I 06/25/18 06/26/18 1 15,000    380    -0.300   -0.30000    

06/26/18 I 06/26/18 06/27/18 1 15,000    380    -0.300   -0.30000    

06/27/18 I 06/27/18 06/28/18 1 15,000    380    -0.300   -0.30000    

06/28/18 I 06/28/18 07/02/18 4 15,000    380    -0.300   -0.30000    

07/02/18 I 07/02/18 07/03/18 1 15,000    380    -0.300   -0.30000    

07/03/18 I 07/03/18 07/04/18 1 15,000    380    -0.300   -0.30000    

07/04/18 I 07/04/18 07/05/18 1 15,000    380    -0.300   -0.30000    

07/05/18 I 07/05/18 07/06/18 1 15,000    380    -0.300   -0.30000    

07/06/18 I 07/06/18 07/09/18 3 15,000    380    -0.300   -0.30000    

07/09/18 I 07/09/18 07/10/18 1 15,000    380    -0.300   -0.30000    

07/10/18 I 07/10/18 07/11/18 1 15,000    380    -0.300   -0.30000    

07/11/18 I 07/11/18 07/12/18 1 15,000    380    -0.300   -0.30000    

07/12/18 I 07/12/18 07/13/18 1 15,000    380    -0.300   -0.30000    

07/13/18 I 07/13/18 07/16/18 3 15,000    380    -0.300   -0.30000    

07/16/18 I 07/16/18 07/17/18 1 15,000    380    -0.300   -0.30000    

07/17/18 I 07/17/18 07/18/18 1 15,000    380    -0.300   -0.30000    

07/18/18 I 07/18/18 07/19/18 1 15,000    430    -0.300   -0.30000    

07/19/18 I 07/19/18 07/20/18 1 15,000    450    -0.300   -0.30000    

07/20/18 I 07/20/18 07/23/18 3 15,000    440    -0.300   -0.30000    

07/23/18 I 07/23/18 07/24/18 1 15,000    510    -0.300   -0.30000    

07/24/18 I 07/24/18 07/25/18 1 15,000    380    -0.300   -0.30000    

07/25/18 I 07/25/18 07/26/18 1 15,000    680    -0.300   -0.30000    

07/26/18 I 07/26/18 07/27/18 1 15,000    380    -0.300   -0.30000    

07/27/18 I 07/27/18 07/30/18 3 15,000    380    -0.300   -0.30000    

07/30/18 I 07/30/18 07/31/18 1 15,000    380    -0.300   -0.30000    

07/31/18 I 07/31/18 08/01/18 1 15,000    2,880    -0.300   -0.30000    

08/01/18 I 08/01/18 08/02/18 1 15,000    380    -0.300   -0.30000    

08/02/18 I 08/02/18 08/03/18 1 15,000    380    -0.300   -0.30000    

08/03/18 I 08/03/18 08/06/18 3 15,000    380    -0.300   -0.30000    

08/06/18 I 08/06/18 08/07/18 1 15,000    930    -0.300   -0.30000    

08/07/18 I 08/07/18 08/08/18 1 15,000    930    -0.300   -0.30000    

08/08/18 I 08/08/18 08/09/18 1 15,000    930    -0.300   -0.30000    

08/09/18 I 08/09/18 08/10/18 1 15,000    930    -0.300   -0.30000    

08/10/18 I 08/10/18 08/13/18 3 15,000    930    -0.300   -0.30000    

08/13/18 I 08/13/18 08/14/18 1 15,000    930    -0.300   -0.30000    

08/14/18 I 08/14/18 08/16/18 2 15,000    930    -0.300   -0.30000    

08/16/18 I 08/16/18 08/17/18 1 15,000    930    -0.300   -0.30000    

08/17/18 I 08/17/18 08/20/18 3 15,000    930    -0.300   -0.30000    

08/20/18 I 08/20/18 08/21/18 1 15,000    930    -0.300   -0.30000    

08/21/18 I 08/21/18 08/22/18 1 15,000    930    -0.300   -0.30000    

08/22/18 I 08/22/18 08/23/18 1 15,000    930    -0.300   -0.30000    

08/23/18 I 08/23/18 08/24/18 1 15,000    1,200    -0.300   -0.30000    

08/24/18 I 08/24/18 08/27/18 3 15,000    979    -0.300   -0.30000    

08/27/18 I 08/27/18 08/28/18 1 15,000    1,375    -0.300   -0.30000    

08/28/18 I 08/28/18 08/29/18 1 15,000    1,452    -0.300   -0.30000    

08/29/18 I 08/29/18 08/30/18 1 15,000    1,245    -0.300   -0.30000    

08/30/18 I 08/30/18 08/31/18 1 15,000    1,210    -0.300   -0.30000    

08/31/18 I 08/31/18 09/03/18 3 15,000    3,900    -0.300   -0.30000    

09/03/18 I 09/03/18 09/04/18 1 15,000    910    -0.300   -0.30000    

09/04/18 I 09/04/18 09/05/18 1 15,000    910    -0.300   -0.30000    

09/05/18 I 09/05/18 09/06/18 1 15,000    910    -0.300   -0.30000    

                ___________ 

                  (*) C = collection; I = investment
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09/06/18 I 09/06/18 09/07/18 1 15,000    910    -0.300   -0.30000    

09/07/18 I 09/07/18 09/10/18 3 15,000    910    -0.300   -0.30000    

09/10/18 I 09/10/18 09/11/18 1 15,000    850    -0.300   -0.30000    

09/11/18 I 09/11/18 09/12/18 1 15,000    850    -0.300   -0.30000    

09/12/18 I 09/12/18 09/13/18 1 15,000    850    -0.300   -0.30000    

09/13/18 I 09/13/18 09/14/18 1 15,000    850    -0.300   -0.30000    

09/14/18 I 09/14/18 09/17/18 3 15,000    850    -0.300   -0.30000    

09/17/18 I 09/17/18 09/18/18 1 15,000    850    -0.300   -0.30000    

09/18/18 I 09/18/18 09/19/18 1 15,000    850    -0.300   -0.30000    

09/19/18 I 09/19/18 09/20/18 1 15,000    850    -0.300   -0.30000    

09/20/18 I 09/20/18 09/21/18 1 15,000    1,530    -0.300   -0.30000    

09/21/18 I 09/21/18 09/24/18 3 15,000    850    -0.300   -0.30000    

09/24/18 I 09/24/18 09/25/18 1 15,000    850    -0.300   -0.30000    

09/25/18 I 09/25/18 09/26/18 1 15,000    850    -0.300   -0.30000    

09/26/18 I 09/26/18 09/27/18 1 15,000    850    -0.300   -0.30000    

09/27/18 I 09/27/18 09/28/18 1 15,000    850    -0.300   -0.30000    

09/28/18 I 09/28/18 10/01/18 3 15,000    4,500    -0.300   -0.30000    

10/01/18 I 10/01/18 10/02/18 1 15,000    850    -0.300   -0.30000    

10/02/18 I 10/02/18 10/03/18 1 15,000    850    -0.300   -0.30000    

10/03/18 I 10/03/18 10/04/18 1 15,000    850    -0.300   -0.30000    

10/04/18 I 10/04/18 10/05/18 1 15,000    850    -0.300   -0.30000    

10/05/18 I 10/05/18 10/08/18 3 15,000    850    -0.300   -0.30000    

10/08/18 I 10/08/18 10/09/18 1 15,000    850    -0.300   -0.30000    

10/09/18 I 10/09/18 10/10/18 1 15,000    850    -0.300   -0.30000    

10/10/18 I 10/10/18 10/11/18 1 15,000    850    -0.300   -0.30000    

10/11/18 I 10/11/18 10/12/18 1 14,688    850    -0.300   -0.30000    

10/12/18 I 10/12/18 10/15/18 3 15,000    850    -0.300   -0.30000    

10/15/18 I 10/15/18 10/16/18 1 8,281    850    -0.300   -0.30000    

10/16/18 I 10/16/18 10/17/18 1 8,708    850    -0.300   -0.30000    

10/17/18 I 10/17/18 10/18/18 1 8,324    850    -0.300   -0.30000    

10/18/18 I 10/18/18 10/19/18 1 15,000    850    -0.300   -0.30000    

10/19/18 I 10/19/18 10/22/18 3 15,000    850    -0.300   -0.30000    

10/22/18 I 10/22/18 10/23/18 1 15,000    850    -0.300   -0.30000    

10/23/18 I 10/23/18 10/24/18 1 15,000    899    -0.300   -0.30000    

10/24/18 I 10/24/18 10/25/18 1 15,000    850    -0.300   -0.30000    

10/25/18 I 10/25/18 10/26/18 1 15,000    850    -0.300   -0.30000    

10/26/18 I 10/26/18 10/29/18 3 15,000    850    -0.300   -0.30000    

10/29/18 I 10/29/18 10/30/18 1 15,000    900    -0.300   -0.30000    

10/30/18 I 10/30/18 10/31/18 1 15,000    850    -0.300   -0.30000    

10/31/18 I 10/31/18 11/02/18 2 15,000    1,420    -0.300   -0.30000    

11/02/18 I 11/02/18 11/05/18 3 9,099    360    -0.300   -0.30000    

11/05/18 I 11/05/18 11/06/18 1 9,796    360    -0.300   -0.30000    

11/06/18 I 11/06/18 11/07/18 1 10,344    850    -0.300   -0.30000    

11/07/18 I 11/07/18 11/08/18 1 9,814    360    -0.300   -0.30000    

11/08/18 I 11/08/18 11/09/18 1 8,968    560    -0.300   -0.30000    

11/09/18 I 11/09/18 11/12/18 3 9,964    560    -0.300   -0.30000    

11/12/18 I 11/12/18 11/13/18 1 9,107    360    -0.300   -0.30000    

11/13/18 I 11/13/18 11/14/18 1 8,962    360    -0.300   -0.30000    

11/14/18 I 11/14/18 11/15/18 1 7,915    360    -0.300   -0.30000    

11/15/18 I 11/15/18 11/16/18 1 12,654    360    -0.300   -0.30000    

11/16/18 I 11/16/18 11/19/18 3 12,439    610    -0.300   -0.30000    

11/19/18 I 11/19/18 11/20/18 1 15,000    360    -0.300   -0.30000    

11/20/18 I 11/20/18 11/21/18 1 13,888    610    -0.300   -0.30000    

11/21/18 I 11/21/18 11/22/18 1 15,000    805    -0.300   -0.30000    

11/22/18 I 11/22/18 11/23/18 1 15,000    890    -0.300   -0.30000    

11/23/18 I 11/23/18 11/26/18 3 15,000    899    -0.300   -0.30000    

11/26/18 I 11/26/18 11/27/18 1 12,432    950    -0.300   -0.30000    

11/27/18 I 11/27/18 11/28/18 1 10,515    850    -0.300   -0.30000    

11/28/18 I 11/28/18 11/29/18 1 8,451    850    -0.300   -0.30000    

11/29/18 I 11/29/18 11/30/18 1 15,000    850    -0.300   -0.30000    

11/30/18 I 11/30/18 12/03/18 3 15,000    1,350    -0.300   -0.30000    

12/03/18 I 12/03/18 12/04/18 1 5,421    360    -0.300   -0.30000    

12/04/18 I 12/04/18 12/05/18 1 11,212    360    -0.300   -0.30000    

12/05/18 I 12/05/18 12/06/18 1 7,613    360    -0.300   -0.30000    

12/06/18 I 12/06/18 12/07/18 1 7,246    360    -0.300   -0.30000    

12/07/18 I 12/07/18 12/10/18 3 10,997    760    -0.300   -0.30000    

12/10/18 I 12/10/18 12/11/18 1 9,107    850    -0.300   -0.30000    

12/11/18 I 12/11/18 12/12/18 1 8,247    950    -0.300   -0.30000    

12/12/18 I 12/12/18 12/13/18 1 6,819    850    -0.300   -0.30000    

12/13/18 I 12/13/18 12/14/18 1 4,241    900    -0.300   -0.30000    

12/14/18 I 12/14/18 12/17/18 3 10,469    690    -0.300   -0.30000    

12/17/18 I 12/17/18 12/18/18 1 10,704    850    -0.300   -0.30000    

12/18/18 I 12/18/18 12/19/18 1 9,223    850    -0.300   -0.30000    

12/19/18 I 12/19/18 12/20/18 1 10,804    490    -0.300   -0.30000    

12/20/18 I 12/20/18 12/21/18 1 12,528    530    -0.300   -0.30000    

12/21/18 I 12/21/18 12/24/18 3 11,097    490    -0.300   -0.30000    

12/27/18 I 12/27/18 12/28/18 1 13,371    490    -0.300   -0.30000    

12/28/18 I 12/28/18 12/31/18 3 13,721    490    -0.300   -0.30000    

                ___________ 

                  (*) C = collection; I = investment


