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30 15 )
)
) )
157,117,623 — 154,025,430 3,002,193
157,117,623 — 154,025,430 3,092,193
30 17 )
)
) )
129,536,700 — 131,870,250 2,333,550
9,051,362 — 9,090,630 39,268
138,588,062 — 140,960, 880 2,294,282
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*
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110,379,401 129,353,620
110,379,401 129,353,620
110,379,401 129,353,620
)
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€))

( )

30 15 ) 30 17 )
2,480,070,370 2,048,824,136
33,855,812 11,923,747
2,513,926,182 2,060,747,883
2,513,926,182 2,060,747,883
33,855,812 11,923,747
428,657 324,595
9,569,127 7,246,294
1,419,218 1,159,347
45,272,814 20,653,983
45,272,814 20,653,983
2,504,637,038 2,077,115,181
35,983,670 37,021,281
56,770,290 47,058,638
2,468,653,368 2,040,093, 900
2,468,653,368 2,040,093, 900
2,513,926,182 2,060,747,883
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@
( )
( 29 19 ( 30 16
30 15 ) 30 17 )
43,312,542 11,892,233
43,312,542 11,892,233
428,657 324,595
9,569,127 7,246,294
1,419,218 1,159,347
11,417,002 8,730,236
31,895,540 20,622,469
31,895,540 20,622,469
31,895,540 20,622,469
13,535,684 13,471,272
73,147,116 35,983,670
19,917,057 6,159,283
19,917,057 6,159,283
1,113,467 45,697
1,113,467 45,697
35,983,670 37,021,281
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(©))
)
30 16 30 17
( 30 15 ) (30 17 )
2,504,637,038 2,077,115,181
5 10 35,983,670 37,021,281
0.9856 0.9822
)
( 29 19 ( 30 16
30 15 ) 30 17 )
0 0
(© ©
(66,692,579 (48,050,419
48,608,320 40,332,724
(56,770,290 (47,058,638
172,071,189 135,441,781
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Counterparty & Concentration Risk
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30 15 30 17 )
@ @
( )
@ @
30 15 ) ( 30 17 )

3,331,259,322 2,504,637,038

82,625,597 1,027,622

909,247,881 428,549,479
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)

28,260,889

28,260,889

)

898,914

898,914
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*
@
@
1,748,292,633 2,048,824,136
1,748,292,633 2,048,824,136
1,748,292,633 2,048,824,136
)
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30 17 ( )

o

)

12,163,214
2,130,237,636
1,972

47,731,455

2,190,134,277

2,190,134,277

11,923,747

11,923,747

11,923,747

1,858,672,034

319,538,496

2,178,210,530

2,178,210,530

2,190,134,277

() 7 16 7 15
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133 ) 60

30

17

)

1,858,672,034
1.1719
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2,250,244 ,288
2,715,243
394,287,497
1,858,672,034

1,748,292,633
110,379,401
1,858,672,034

30 17

25,602,551

25,602,551
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( 30 17 )
)
) )
47,725,213 47,723,241 1,972
47,725,213 47,723,241 1,972
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(€)
(€H)
@
/ 87,594.100 9,446,147.740
904,813.292 9,499,402.210
992,407.392 18,945,549.950
(2,130,237,636)
2,130,237,636
(2,130,237,636)
2,130,237,636
(2,130,237,636)
1
2) )

(

)

100.0

100.0
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(2017 2017 11 30 )
2017 11 30
2017 12 31 (2017 1 1 2017 12 31
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0.00® 270
0.13 15,003
0.00® 335
0.01 811
0.13 15,100
0.01 883
0.02 1,968
0.00® 4
0.01 1,144
0.03 3,955
0.07 8,036
0.06 7,060
0.00® 398
0.00® 99
0.06 6,683
0.32 37,936
0.02 2,001
0.01 1,504
0.00® 30
0.01 682
0.01 1,889
0.00® 86
0.03 3,795
0.03 3,623
0.03 3,515
0.29 35,195
0.57 67,896
1.85 219,991

70,870

290,861
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(0.11) (13,280)
(0.02) (2,549)
(0.03) (3,733)
(0.01) (941)
(0.03) (3,705)
(0.03) (3,715)
(0.03) (3,346)
(0.02) (1,938)
(0.02) (2,296)
(0.12) (14,594)
(0.03) (3,636)
(0.18) (21,270)
(0.01) (1,650)
(0.03) (3,896)
(0.01) (1,662)
(0.28) (32,739)
(0.01) (1,014)
(0.06) (7,489)
0.00)® (385)
0.00)® (274)
0.00)® ®)
0.00)® €]
(0.04) (4,078)
(0.05) (6,306)
(0.01) (1,506)
(0.01) (1,132)
(0.17) (19,795)
(0.04) (4,219)
(0.23) (27,611)
(0.74) (87,387)
(2.32) (276,155)
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2017 12 31

290,861
8,947,865
6,991 5,394
3,321,080

15,897

12,581,097

276,155
324,688
53,700
16,559
31,333

91

702,526

11,878,571

11,878,571
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2017 12 31

366

9,437

9,803

1,424
262,326
71,362
47,000
23,781
19,340

8,176

433,409

(423,606)

1,511,576

(108,936)

1,402,640

(305,228)

139,295

(165,933)

1,236,707

813,101

71/183



2017 12 31

72/183

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(423,606)
1,402,640

(165,933)

813,101

(9,656,139)

(9,656,139)

(8,843,038)

20,721,609

11,878,571
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813,101

(1,402,640)
165,933

1,511,576

4,859,968

9,749

73,033
(79,134)
10,479
(15,667)

91

5,946,489

(9,656,139)

(9,656,139)

(3,709, 650)

30,359

12,632,550

8,953,259

1,424




@

@

2017 12 31

74/183

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

10.13

(0.28)
0.64

0.36

10.49

(2.67)
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125,769,287

(8,436)

125,760,851
26,214,866
384,015
3,324,044

54,825

2,399,367
1,217,693
674,085

7,290

160,037,036

142,385
120,353
8,106,358

5,986

46,431

259,058

456,755

9,137,326

150,899,710
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2017 11 30
2017 2017 2016 2015
11 30 31 31 31

150,899,710 147,886,337 257,072,181 344,153,917

107.58 101.27 95.75 104.65
100.34 95.42 91.62 100.64
1,007.74 958.76 921.40 1,015.10
104.00 98.51 94.22 102.84
100.17 94.76 90.50 99.92
105.00 98.54 92.62 100.62
106.23 100.71 96.12 104.97
106.39 100.49 95.14 103.22
102.21 97.45 94.08 103.85
104.62 98.34 93.26 101.53
109.87 103.12 96.93 105.31
115.65 107.71 99.86 106.89
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©

(D

©
©)
©
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@
©)
©)
©)
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@
©)
©)
©)
©)

77/183

(b)

@

@

147,886,337

637,356

1,834,688
7,431

2,479,475

15,833
630,288
3,464
1,498,449
207,184
100,058
34,387
74,955
1,056
1,193,581

3,759,255

6,624

3,752,631

(1,273,156)

1,325
10,679,109
1,148,507
4,421,536
(140,270)

16,110,207

(1,219)
(393,208)
(179,906)
(433,052)
(236, 688)

(1,244,073)

13,592,978

33,883,374
(44,462,979)

10,579,605

150,899,710
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175,644 3,875 61,500 118,019
362,283 87,550 120 449,713
816 2,268 2,185 899

1 - - 1

5,472 1,902 665 6,709
241,765 60,393 176,806 125,352
171,802 114,534 63,144 223,192
1,036 2,498 1,350 2,184
275,727 21,775 56,768 240,734
5,203 - 5,202 1
159,917 - 44,303 115,614
1 - - 1
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2017 11 30

UsD 2,000,000 Fannie Mae Discount Notes 3/1/2018 (Zero Coupon) 1,997,726 1.32
Usb 3,500,000 Fannie Mae Discount Notes 4/1/2018 (Zero Coupon) 3,495,902 2.32
USD 1,800,000 Eggggﬁ; Farm Credit Discount Notes 12/1/2018(Zero 1,797,395 1.19
USD 3,000,000 Egﬂg;ﬁ; Farm Credit Discount Notes 18/1/2018 (Zero 2,995,041 1.98
USD 4,000,000 gggzgﬁ; Farm Credit Discount Notes 16/3/2018 (Zero 3,084,484 2 64
USD 8,500,000 Eggzgﬁ; Home Loan Bank Discount Notes 1/12/2017 (Zero 8,500,000 5 63
USD 11,300,000 Eggggﬁ; Home Loan Bank Discount Notes 7/12/2017 (Zero 11,297,830 7 49
USD 14,000,000 Egﬂggﬁ; Home Loan Bank Discount Notes 8/12/2017 (Zero 13,996,864 9.27
USD 500,000 Eggggﬁ; Home Loan Bank Discount Notes 11/12/2017 (Zero 499,841 0.33
USD 3,000,000 Eggggﬁ; Home Loan Bank Discount Notes 12/12/2017 (Zero 2,998,947 1.99
USD 4,000,000 Eggzgi; Home Loan Bank Discount Notes 15/12/2017 (Zero 3,998,212 2 65
USD 6,500,000 Eggggﬁ; Home Loan Bank Discount Notes 8/1/2018 (Zero 6,491,492 4.30
USD 7,500,000 Egﬂg;ﬁ; Home Loan Bank Discount Notes 12/1/2018 (Zero 7,489,147 4.96
USD 4,000,000 gggzgﬁ; Home Loan Bank Discount Notes 23/1/2018 (Zero 3,992,696 2 65
USD 4,000,000 Eggggﬁ; Home Loan Bank Discount Notes 24/1/2018 (Zero 3,992,560 2 65
USD 7,500,000 Egﬂ;gﬁ; Home Loan Bank Discount Notes 9/2/2018 (Zero 7,481,332 4.96
USD 10,000,000 gglij';gg) States Cash Management Bill 8/12/2017 (Zero 9,997,967 6.63
USD 3,000,000 gglijsﬁg) States Cash Management Bill 2/1/2018 (Zero 2,997,280 1.99
USD 8,000,000 United States Treasury Bill 7/12/2017 (Zero Coupon) 7,998,617 5.30
USD 1,300,000 United States Treasury Bill 4/1/2018 (Zero Coupon) 1,298,748 0.86
USD 6,000,000 United States Treasury Bill 18/1/2018 (Zero Coupon) 5,991,180 3.97
USD 8,000,000 United States Treasury Bill 1/3/2018 (Zero Coupon) 7,974,700 5.28
121,267,961 80.36

121,267,961 80.36

121,267,961 80.36
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Federal Farm Credit Discount Notes 16/1/2018 (Zero

usb 4,500,000 Coupon) 4,492,890 2.98
4,492,890 2.98

4,492,890 2.98

4,492,890 2.98

125,760,851 83.34

25,138,859 16.66

150,899,710 100.00
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(1,305) APA Group (Unit) Morgan Stanley (396)
45,468 Aristocrat Leisure Ltd Morgan Stanley (42,879)
251 Aristocrat Leisure Ltd Goldman Sachs (234)
50,557 Beach Energy Ltd Bank of America Merrill Lynch (575)
62,404 Beach Energy Ltd Goldman Sachs (709)
36,504 Beach Energy Ltd Morgan Stanley (415)
13,565 BlueScope Steel Ltd Bank of America Merrill Lynch 5,243
11,180 BlueScope Steel Ltd Morgan Stanley 1,779
13,190 BlueScope Steel Ltd Goldman Sachs 5,098
(132,356) Boral Ltd Bank of America Merrill Lynch 4,942
(46,537) Boral Ltd Goldman Sachs 636
(79,789) Boral Ltd Morgan Stanley 3,848
10,152 Caltex Australia Ltd Bank of America Merrill Lynch 5,540
13,410 Caltex Australia Ltd Morgan Stanley 2,541
395 Cochlear Ltd Morgan Stanley (123)
1,738 Cochlear Ltd Goldman Sachs 2,397
(1,091) Crown Resorts Ltd Bank of America Merrill Lynch 95
(2,022) Crown Resorts Ltd Goldman Sachs (120)
110,917 CSR Ltd Bank of America Merrill Lynch 15,971
103,621 CSR Ltd Goldman Sachs 14,882
17,593 CSR Ltd Morgan Stanley 2,000
(283) Dominokds Pizza Enterprises Ltd Morgan Stanley (208)
94,355 Fortescue Metals Group Ltd Bank of America Merrill Lynch (2,145)
48,177 Fortescue Metals Group Ltd Goldman Sachs (1,095)
140,057 Fortescue Metals Group Ltd Morgan Stanley (11,676)
(22,605) Healthscope Ltd Goldman Sachs (992)
(36,956) Healthscope Ltd Morgan Stanley (3,017)
(83,592) Healthscope Ltd Bank of America Merrill Lynch (6,673)
(128,420) Independence Group NL Morgan Stanley 1,947
(203,203) Independence Group NL Bank of America Merrill Lynch 7,700
(116,168) Independence Group NL Goldman Sachs 4,845
8,146  0Z Minerals Ltd Bank of America Merrill Lynch 124
10,774 0Z Minerals Ltd Goldman Sachs 163
3,439 0Z Minerals Ltd Morgan Stanley (26)
5,228 Perpetual Ltd Bank of America Merrill Lynch (555)
6,132 Perpetual Ltd Goldman Sachs (600)
5,992 Perpetual Ltd Morgan Stanley (727)
11,672 Platinum Asset Management Ltd Goldman Sachs 885
18,660 Platinum Asset Management Ltd Bank of America Merrill Lynch 1,414
27,560 Platinum Asset Management Ltd Morgan Stanley (835)
2,154 Qantas Airways Ltd Bank of America Merrill Lynch (314)
9,401 Qantas Airways Ltd Goldman Sachs (1,616)
121,072 Qantas Airways Ltd Morgan Stanley (15,598)
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(806)
(548)
(6,971)
(67,397)
1,360
1,674
843
11,990
7,511
7,685
(448)
(74,031)
(17,944)
(36,601)
(831)

(138)
(476)
(9,423)
(2,784)
(10,096)
(9,395)
@

(2.672)
(5,989)
268
386
(1,006)
(1,729)
1,390
351
138

(2,931)

(692)
1,168
4,332
428
2,708

QBE Insurance Group Ltd

QBE Insurance Group Ltd
Qube Holdings Ltd
Qube Holdings Ltd

Rio Tinto Ltd
Rio Tinto Ltd
Rio Tinto Ltd

Sims Metal Management Ltd

Sims Metal Management Ltd

Sims Metal Management Ltd
Sonic Healthcare Ltd

Vocus Group Ltd
Vocus Group Ltd
Vocus Group Ltd

WorleyParsons Ltd

Andritz AG
Andritz AG
Buwog AG

Buwog AG
Raiffeisen Bank
Raiffeisen Bank
Verbund AG

International AG
International AG

Anheuser-Busch InBev SA/NV
Anheuser-Busch InBev SA/NV

bpost SA

bpost SA

Ontex Group NV
Ontex Group NV
UCB SA

UCB SA

UCB SA

Alimentation Couche-Tard Inc [:B}Z
Alimentation Couche-Tard Inc [:B}?Z

BCE Inc
BCE Inc
BCE Inc
Blackberry Ltd

Bank of America
Goldman Sachs
Goldman Sachs
Morgan Stanley
Bank of America
Morgan Stanley
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Morgan Stanley
Goldman Sachs
Bank of America
Morgan Stanley
Morgan Stanley

Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America

Bank of America
Goldman Sachs
Bank of America
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs

Bank of America
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
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Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

318
188
(317)
(2,104)
(103)
76
(64)
1,545
968
(1,340)
56
(10,660)
(2.584)
(3,051)
(264)
(26,814)

(107)

(411)
4,037
805
2,783

(801)
1
6,307

(3.277)
(7,344)
488
671
(1,767)
(3,036)
2,743
1,045
411
(10,066)

(3,121)

(1,114)
104
759
30
1,095
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7,711  Blackberry Ltd Goldman Sachs 2,163
6,839 Blackberry Ltd Morgan Stanley (500)
733 Canadian Pacific Railway Ltd Morgan Stanley 464
955 Celestica Inc Goldman Sachs (3,226)
5,630 Celestica Inc Morgan Stanley 832
(427) Cenovus Energy Inc Bank of America Merrill Lynch 269
(482) Cenovus Energy Inc Goldman Sachs 66
(3,677) Cenovus Energy Inc Morgan Stanley 2,288
(15,957) Centerra Gold Inc Bank of America Merrill Lynch 3,103
(11,986) Centerra Gold Inc Goldman Sachs 2,331
(7,058) Centerra Gold Inc Morgan Stanley 1,812
727  CGI Group Inc [ilAR? Morgan Stanley (181)
1,766  CGI Group Inc [3ARY Bank of America Merrill Lynch 151
432 CGI Group Inc [s3A5Z Goldman Sachs (143)
(4,481) Cott Corp Morgan Stanley (418)
6,908 Crescent Point Energy Corp Morgan Stanley (1,075)
(5,271) Emera Inc Goldman Sachs (4,592)
(273) Emera Inc Bank of America Merrill Lynch (238)
(37,362) Emera Inc Morgan Stanley (25,865)
(912) Empire Co Ltd [AsE Bank of America Merrill Lynch 248
2,386 Enerplus Corp Goldman Sachs (966)
20,336  Enerplus Corp Bank of America Merrill Lynch 2,689
6,605 Enerplus Corp Morgan Stanley 822
(4,422) First Quantum Minerals Ltd Bank of America Merrill Lynch (310)
(5,339) First Quantum Minerals Ltd Morgan Stanley 332
(103) George Weston Ltd Goldman Sachs (5)
(138) George Weston Ltd Morgan Stanley (72)
(50,709) Ivanhoe Mines Ltd [BilAgY Bank of America Merrill Lynch 7,494
(44,974) lvanhoe Mines Ltd (ARE Goldman Sachs 6,647
(493) Keyera Corp Goldman Sachs 465
(566) Keyera Corp Morgan Stanley 343
45,012 Kinross Gold Corp Bank of America Merrill Lynch (8,053)
3,399 Lundin Mining Corp Morgan Stanley (5,473)
1,391 Manulife Financial Corp Goldman Sachs 1,422
11,604 Manulife Financial Corp Morgan Stanley 3,340
17,450 Maple Leaf Foods Inc Bank of America Merrill Lynch 9,366
7,334 Maple Leaf Foods Inc Goldman Sachs 3,936
9,369 Maple Leaf Foods Inc Morgan Stanley 4,373
3,449 Methanex Corp Bank of America Merrill Lynch 13,310
1,990 Methanex Corp Goldman Sachs 15,125
3,450 Methanex Corp Morgan Stanley 9,501
15,210 National Bank of Canada Morgan Stanley 2,958
1,876 National Bank of Canada Bank of America Merrill Lynch 1,503
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7,025
2,622
1,630
2,588

(9,837)
(33,589)
(19,168)

(2,445)
(18,355)

11,032

15,980

22,924

(5.846)

(3,489)

804
2,108

16,261

14,862

26,167

6,581
5,640
1,072

629
5,978
5,324
6,311
5,640

(138)
(228)
(241)
(4,115)
(1,181)
(1,324)
(3.893)
(40,179)
(5,729)

(81)
(1,101)

National Bank of Canada
Norbord Inc

Norbord Inc

Norbord Inc

OceanaGold Corp

OceanaGold Corp

OceanaGold Corp

Pretium Resources Inc
Pretium Resources Inc
Quebecor Inc [&Bke

Quebecor Inc 3B}

Quebecor Inc [iBj?

Ritchie Bros Auctioneers Inc
Ritchie Bros Auctioneers Inc
Rogers Communications Inc [:Bs¢
Rogers Communications Inc [iBEZ
Sun Life Financial Inc

Sun Life Financial Inc

Sun Life Financial Inc

Teck Resources Ltd E:BEE
Teck Resources Ltd EZB}Z
TELUS Corp

TELUS Corp

TELUS Corp

Thomson Reuters Corp

Thomson Reuters Corp

Thomson Reuters Corp

AP Moller - Maersk A/S [3lARZ
AP Moller - Maersk A/S [83lAB2
AP Moller - Maersk A/S [AsE
Jyske Bank A/S Reg

Jyske Bank A/S Reg

Jyske Bank A/S Reg

Novozymes A/S [:lBR?

Orsted A/S

Orsted A/S

Cargotec 0YJ R:iBE¢
Cargotec 0YJ [82BE¢

Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Morgan Stanley
Goldman Sachs
Morgan Stanley
Bank of America
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Morgan Stanley
Bank of America
Goldman Sachs

Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Morgan Stanley
Goldman Sachs
Morgan Stanley
Morgan Stanley
Bank of America

Morgan Stanley
Bank of America
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Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

5,628
(959)
(2,481)
(1,511)
803
2,743
2,609
(133)
2,570
1,716
(4,619)
683
(6.530)
(3,564)
281
(2,926)
17,834
19,628
15,469
10,003
7,283
(58)
1,668
(2,418)
4,058
4,811
(13,386)
103,191

(15,234)
(25,169)
(33,544)
(1,119)
132
(360)
4,921
(70,066)
(13,932)

(154,371)

(149)
(1,425)
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(9,287)
(9,200)

(6,587)
(4,645)
(5,717)
(6,620)
(7,270)
(2,036)
(4,042)
(5,750)
2,222
(36,076)
(107,749)
(5,668)
(31,500)
(18,424)
(35,246)
(6.672)
(2,382)
(2,056)
3,028
1,107
4
(3,278)
(1,370)
(3,985)
(12,417)
(7,821)
(11,557)
55

(386)

436
203
170

10
(215)
(259)
272)

239

25,199

Metso 0YJ
Metso 0YJ

Accor SA

Accor SA

Air Liquide SA

Air Liquide SA

Air Liquide SA

Airbus SE

Airbus SE

Airbus SE

Arkema SA

Bollore SA

Bollore SA

Bollore SA

Bureau Veritas SA

Bureau Veritas SA

Bureau Veritas SA
Carrefour SA

Carrefour SA

Carrefour SA

Cie de Saint-Gobain

Cie de Saint-Gobain
Dassault Aviation SA
Dassault Systemes SE
Dassault Systemes SE
Dassault Systemes SE
Electricite de France SA
Electricite de France SA
Electricite de France SA
Eramet

Essilor International Cie Generale dfZ

Optique SA

Faurecia

Faurecia

Kering

Kering

Societe BIC SA
Societe BIC SA
Societe BIC SA
STMicroelectronics NV
STMicroelectronics NV

Bank of America Merrill
Goldman Sachs

Goldman Sachs

Morgan Stanley

Morgan Stanley

Bank of America Merrill
Goldman Sachs

Morgan Stanley

Bank of America Merrill
Goldman Sachs

Morgan Stanley

Morgan Stanley

Bank of America Merrill
Goldman Sachs

Bank of America Merrill
Goldman Sachs

Morgan Stanley

Goldman Sachs

Morgan Stanley

Bank of America Merrill
Goldman Sachs

Bank of America Merrill
Goldman Sachs

Bank of America Merrill
Goldman Sachs

Morgan Stanley

Bank of America Merrill
Goldman Sachs

Morgan Stanley

Morgan Stanley

Bank of America Merrill

Goldman Sachs

Bank of America Merrill
Bank of America Merrill
Morgan Stanley

Goldman Sachs

Bank of America Merrill
Morgan Stanley

Bank of America Merrill
Goldman Sachs
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Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch
Lynch

Lynch

Lynch

2,547
2,417
3,390

(12,351)
(3,899)
(2,723)
(3,941)
(4,275)
(5,890)
(8,710)

(12,391)
(4,365)

(17,286)

(50,063)
(2,465)

(14,438)
(8,445)
(8,183)
(8,984)
(3,502)
(2,595)

361
(353)

3
(4,293)
(1,794)
“n
(9,461)
(5,959)
(12,246)

235

(745)

670
77
(957)
(59)
(1,794)
(2,161)
(2,105)
(360)
(37,951)
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63,223  STMicroelectronics NV Morgan Stanley (112,529)
(15,781) Suez Bank of America Merrill Lynch (7,233)
(24,489) Technicolor SA Reg Morgan Stanley (11,516)
(28,768) Technicolor SA Reg Bank of America Merrill Lynch (13,186)
54,112 Television Francaise 1 Goldman Sachs 81,504
70,592 Television Francaise 1 Bank of America Merrill Lynch 111,357
65,343 Television Francaise 1 Morgan Stanley 63,467
(1) Total SA Bank of America Merrill Lynch 2)
499  Veolia Environnement SA Goldman Sachs 141
7,606 Aurubis AG Morgan Stanley 12,768
4,426  Aurubis AG Bank of America Merrill Lynch 11,645
6,033 Aurubis AG Goldman Sachs 15,874
(349) Bayerische Motoren Werke AG (Pref) Bank of America Merrill Lynch 59
(210) Bayerische Motoren Werke AG (Pref) Morgan Stanley 119
(526) Bayerische Motoren Werke AG (Pref) Goldman Sachs 75
(3,106) Daimler AG Reg Bank of America Merrill Lynch (768)
(4,988) Daimler AG Reg Goldman Sachs (2,316)
(14,605) Daimler AG Reg Morgan Stanley (12,693)
(71,282) Deutsche Bank AG Reg Bank of America Merrill Lynch (15,276)
(30,017) Deutsche Bank AG Reg Morgan Stanley 10,185
(19,709) Deutsche Bank AG Reg Goldman Sachs (4,224)
20,797 Deutsche Lufthansa AG Reg Bank of America Merrill Lynch 26,493
17,185 Deutsche Lufthansa AG Reg Goldman Sachs 21,768
15,758 Deutsche Lufthansa AG Reg Morgan Stanley 11,256
3,083 Dialog Semiconductor Plc Morgan Stanley (31,037)
1,747 Dialog Semiconductor Plc Goldman Sachs (15,108)
1,233 Dialog Semiconductor Plc Bank of America Merrill Lynch (10,613)
(5,270) Drillisch AG Goldman Sachs (43,774)
(3,497) Drillisch AG Morgan Stanley (17,070)
47,902 E.ON SE Bank of America Merrill Lynch (8,835)
74,972 E.ON SE Goldman Sachs (13,475)
118,718 E.ON SE Morgan Stanley (3,534)
(2,082) Evotec AG Goldman Sachs 1,995
(242) Fuchs Petrolub SE (Pref) Bank of America Merrill Lynch 427
(503) Fuchs Petrolub SE (Pref) Morgan Stanley 786
(1,151) Fuchs Petrolub SE (Pref) Goldman Sachs 1,819
(5,138) GEA Group AG Bank of America Merrill Lynch (7,830)
(37,538) GEA Group AG Morgan Stanley (28,379)
(983) Grand City Properties SA Morgan Stanley (544)
(3,294) Grand City Properties SA Bank of America Merrill Lynch (2,412)
(1,765) Grand City Properties SA Goldman Sachs (1,292)
6,409 HOCHTIEF AG Bank of America Merrill Lynch 3,434
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1,323 HOCHTIEF AG Goldman Sachs 709
7,946  HOCHTIEF AG Morgan Stanley (473)
(9,510) KION Group AG Bank of America Merrill Lynch (43,183)
(7,802) KION Group AG Goldman Sachs (33,824)
(7,724) KION Group AG Morgan Stanley (25,715)
418 METRO AG Morgan Stanley (21)
(7,169) Porsche Automobil Holding SE (Pref) Morgan Stanley (43,673)
(4,402) Porsche Automobil Holding SE (Pref) Bank of America Merrill Lynch (3,749)
(2,270) Porsche Automobil Holding SE (Pref) Goldman Sachs (20,731)
11  Puma SE Bank of America Merrill Lynch (45)
1,788 Rheinmetall AG Bank of America Merrill Lynch 11,595
732  Rheinmetall AG Goldman Sachs 4,723
1,292 Rheinmetall AG Morgan Stanley 5,201
(1,194) Sartorius AG (Pref) Morgan Stanley (3,904)
(1,858) Sartorius AG (Pref) Bank of America Merrill Lynch (8,663)
(1,120) Sartorius AG (Pref) Goldman Sachs (4,035)
2,118 Siltronic AG Bank of America Merrill Lynch (27,485)
2,996 Siltronic AG Morgan Stanley (42,624)
35,172  Suedzucker AG Bank of America Merrill Lynch 25,543
30,163  Suedzucker AG Goldman Sachs 21,905
32,824  Suedzucker AG Morgan Stanley 17,585
(9,932) Symrise AG Bank of America Merrill Lynch (9,223)
(13,467) Symrise AG Goldman Sachs (12,399)
(5,919) Symrise AG Morgan Stanley 1,480
17,656 Telefonica Deutschland Holding AG Bank of America Merrill Lynch (95)
21,222 Telefonica Deutschland Holding AG Goldman Sachs (2,447)
20,975 Telefonica Deutschland Holding AG Morgan Stanley (2,625)
(997) Volkswagen AG Morgan Stanley (9,670)
(737) Volkswagen AG Bank of America Merrill Lynch (13,436)
(688) Volkswagen AG Goldman Sachs (6,520)
(541) Volkswagen AG (Pref) Bank of America Merrill Lynch (15,136)
(3,202) Volkswagen AG (Pref) Goldman Sachs (89,585)
(2,034) Volkswagen AG (Pref) Morgan Stanley (46,252)
1,471 Wacker Chemie AG Morgan Stanley (5,517)
(5,993) Zalando SE [3144A8% Goldman Sachs (23,617)
(7,684) Zalando SE [f:]144A82 Bank of America Merrill Lynch (29,444)
(9,100) Zalando SE [3]144A%Z Morgan Stanley (15,695)
(551,522)
(38,000) Cathay Pacific Airways Ltd Morgan Stanley (389)
(36,000) Cathay Pacific Airways Ltd Goldman Sachs (92)
86,000 Champion (Reit) Bank of America Merrill Lynch 1,101
112,000 Champion (Reit) Goldman Sachs 1,434
16,000 Champion (Reit) Morgan Stanley 184
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79,000
105,000
47,000
30,000
42,000
45,500
41,000
41,500
(100, 000)
(16,800)
(13,600)
(13,500)
(2,000)
72,000
94,000
66,000

4,228
342
457
887

(6,724)

(7,455)
247

151

(151)

(75.418)

(7,050)
(11,730)

(1,664)
(10,912)
(44,412)
(15,288)

(20,500)
(22,000)
(10,900)
400
1,700
1,800
(900)

FIH Mobile Ltd
FIH Mobile Ltd

Hang Lung Properties Ltd

Hang Lung Properties Ltd

Hang Lung Properties Ltd

Kerry Properties Ltd

Kerry Properties Ltd

Kerry Properties Ltd

Melco International Development Ltd
MGM China Holdings Ltd

MGM China Holdings Ltd

Orient Overseas International Ltd

Orient Overseas International Ltd

Texwinca Holdings
Texwinca Holdings
Texwinca Holdings

Ltd
Ltd
Ltd

Assicurazioni Generali SpA

Assicurazioni Generali SpA

Azimut Holding SpA
Azimut Holding SpA

Davide Campari-Milano SpA

Davide Campari-Milano SpA

Moncler SpA
Rizzoli Corriere
SpA
Rizzoli
SpA
Tenaris SA

Corriere

Tenaris SA
UniCredit SpA
UniCredit SpA
Yoox Net-A-Porter
Yoox Net-A-Porter
Yoox Net-A-Porter

Acom Co Ltd
Acom Co Ltd
Aiful Corp
Amada Holdings Co
Amada Holdings Co
Amada Holdings Co

Della Sera Mediagroup

Della Sera Mediagroup

Group SpA
Group SpA
Group SpA

Ltd
Ltd
Ltd

Asahi Intecc Co Ltd

Bank of America
Morgan Stanley
Bank of America
Goldman Sachs

Morgan Stanley
Bank of America
Goldman Sachs

Morgan Stanley
Morgan Stanley
Morgan Stanley

Bank of America
Bank of America
Morgan Stanley
Bank of America
Goldman Sachs

Morgan Stanley

Morgan Stanley
Goldman Sachs
Bank of America
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley

Bank of America

Bank of America

Goldman Sachs
Bank of America
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley

Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Morgan Stanley
Goldman Sachs
Goldman Sachs
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Merrill

Merrill

Merrill

Merrill
Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill
Merrill

Merrill

Merrill

Merrill

Lynch

Lynch

Lynch

Lynch
Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch
Lynch

Lynch

Lynch

Lynch

405
672
5,176
3,304
5,056
(4,953)
(4,463)
3,986
5,122
(2,711)
(2,020)
1,729
128
(1,014)
(1,324)
(1,014)
10,317

956
57
212
296
(1,601)
1,775)
(65)
60

(86)
(22,447)
(2,098)
(4,469)
(634)
18,318
74,553
16,276
77,553

(6,775)
(7,271)
(2,629)
125
471
563
(2,136)
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(1,100)
(200)
(100)

(2,000)
43,400
(16,900)
(1,200)
(3,700)
(1,900)
(1,600)
900
(7,100)
(1,400)
(800)
(600)
(200)
10,800
4,900
7,500
3,500
2,400
10,900
800
2,900
(600)
5,000
(700)
(1,000)
(400)
2,000
2,000
7,500
9,900
3,600
(100)
8,100
5,200
13,300
8,000
9,200
(300)
(100)
1,100
1,600

Asahi Intecc Co Ltd

Asahi Intecc Co Ltd

Asics Corp

Asics Corp

Astellas Pharma Inc

Bic Camera Inc

Bic Camera Inc

Bridgestone Corp

Bridgestone Corp

Bridgestone Corp

Casio Computer Co Ltd

Chugai Pharmaceutical Co Ltd
Chugai Pharmaceutical Co Ltd
Chugai Pharmaceutical Co Ltd
Coca-Cola Bottlers Japan Inc
Coca-Cola Bottlers Japan Inc
Dai Nippon Printing Co Ltd
Dai Nippon Printing Co Ltd
Dai Nippon Printing Co Ltd
Daicel Corp

Daicel Corp

Daicel Corp

Daito Trust Construction Co Ltd
Daito Trust Construction Co Ltd
Daiwa House Industry Co Ltd
Daiwa Securities Group Inc
Eisai Co Ltd

Eisai Co Ltd

Eisai Co Ltd

Fujitsu Ltd

Fujitsu Ltd

Glory Ltd

Glory Ltd

Glory Ltd

GMO Payment Gateway Inc

Gree Inc

Gree Inc

Gree Inc

GungHo Online Entertainment Inc
GungHo Online Entertainment Inc
Hankyu Hanshin Holdings Inc
Hikari Tsushin Inc

Hitachi Chemical Co Ltd
Hitachi Chemical Co Ltd

Bank of America Merrill Lynch
Morgan Stanley

Goldman Sachs

Morgan Stanley

Morgan Stanley

Morgan Stanley

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Morgan Stanley

Morgan Stanley

Bank of America Merrill Lynch
Goldman Sachs

Morgan Stanley

Morgan Stanley

Bank of America Merrill Lynch
Morgan Stanley

Bank of America Merrill Lynch
Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Morgan Stanley

Bank of America Merrill Lynch
Morgan Stanley

Goldman Sachs

Morgan Stanley

Morgan Stanley

Bank of America Merrill Lynch
Goldman Sachs

Goldman Sachs

Morgan Stanley

Bank of America Merrill Lynch
Goldman Sachs

Morgan Stanley

Morgan Stanley

Bank of America Merrill Lynch
Goldman Sachs

Morgan Stanley

Bank of America Merrill Lynch
Morgan Stanley

Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs
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(2.456)
(339)
(143)

(2,269)
(13,181)
(7,850)
(675)
(5,555)
(674)
(1,529)
(394)
(20,295)
(3.,967)
(1,501)
(503)
(91)
(965)
87
134
1,594
1,093
3,700
(214)
6,994
(287)
4
113
(934)
(149)
50
57
(1,340)
(1,769)
(161)
598
(165)
418
(2,376)
(643)
(1,233)
(429)
(543)
(1,051)
(1,529)
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1,700 Hitachi Chemical Co Ltd Morgan Stanley (866)
13,000 Hitachi Ltd Morgan Stanley (2,636)
3,000 Hitachi Ltd Bank of America Merrill Lynch (496)
21,000 Hitachi Ltd Goldman Sachs (3,601)
200 Hokuhoku Financial Group Inc Goldman Sachs 107
3,200 Hokuhoku Financial Group Inc Morgan Stanley 1,572
14,000 Hokuriku Electric Power Co Bank of America Merrill Lynch 4,582
10,800 Hokuriku Electric Power Co Morgan Stanley 5,386
4,200 Hokuriku Electric Power Co Goldman Sachs 1,362
(900) Hoshizaki Corp Bank of America Merrill Lynch (2,814)
(1,000) Hoshizaki Corp Goldman Sachs (3,126)
(400) Hoshizaki Corp Morgan Stanley (786)
(900) Hulic Co Ltd Morgan Stanley (547)
300 Ibiden Co Ltd Goldman Sachs 142
400 Ibiden Co Ltd Bank of America Merrill Lynch 123
(26,300) Ichigo Inc Morgan Stanley (5,873)
(7,500) IHI Corp Bank of America Merrill Lynch (2,680)
(4,600) IHI Corp Goldman Sachs (1,644)
11,000 lida Group Holdings Co Ltd Morgan Stanley 8,843
12,600 lida Group Holdings Co Ltd Bank of America Merrill Lynch 1,688
25,400 lida Group Holdings Co Ltd Goldman Sachs 28,588
2,100 J Front Retailing Co Ltd Bank of America Merrill Lynch 3,264
4,600 J Front Retailing Co Ltd Goldman Sachs 7,150
4,400 J Front Retailing Co Ltd Morgan Stanley 5,227
500 Japan Airlines Co Ltd Bank of America Merrill Lynch 346
400 Japan Airlines Co Ltd Morgan Stanley 422
(3,800) Japan Lifeline Co Ltd Bank of America Merrill Lynch 170
(4,900) Japan Lifeline Co Ltd Morgan Stanley 8,065
m 222?2) Prime Realty Investment Corp Morgan Stanley 3,144
23 2;2?2) Prime Realty Investment Corp Goldman Sachs 3,287
7,500 JSR Corp Bank of America Merrill Lynch
1,400 JSR Corp Goldman Sachs
4,900 JSR Corp Morgan Stanley (2,057)
43,200 JTEKT Corp Bank of America Merrill Lynch (25,469)
31,300 JTEKT Corp Morgan Stanley (16,496)
22,300 JTEKT Corp Goldman Sachs (13,147)
1,100 Kakaku.com Inc Goldman Sachs 1,376
1,200 Kakaku.com Inc Bank of America Merrill Lynch 1,501
600 Kakaku.com Inc Morgan Stanley 600
(16,200) Kansai Paint Co Ltd Bank of America Merrill Lynch (39,939)
(5,800) Kansai Paint Co Ltd Goldman Sachs (14,299)
(8,400) Kansai Paint Co Ltd Morgan Stanley (21,835)
1,400 Kawasaki Kisen Kaisha Ltd Goldman Sachs 1,123
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18,300 Kobe Steel Ltd Bank of America Merrill Lynch (817)
46,200 Kobe Steel Ltd Morgan Stanley 14,031
32,700 Kobe Steel Ltd Goldman Sachs (1,461)
(2,000) Koito Manufacturing Co Ltd Bank of America Merrill Lynch (7,325)
(1,300) Koito Manufacturing Co Ltd Goldman Sachs (4,761)
(5,700) Koito Manufacturing Co Ltd Morgan Stanley (6,619)
(600) Kusuri no Aoki Holdings Co Ltd Goldman Sachs (1,608)
(100) Kusuri no Aoki Holdings Co Ltd Morgan Stanley (80)
(900) Kusuri no Aoki Holdings Co Ltd Bank of America Merrill Lynch (2,137)
(1,400) Kyudenko Corp Bank of America Merrill Lynch (10,222)
(1,200) Kyudenko Corp Goldman Sachs (3,913)
(900) Kyudenko Corp Morgan Stanley (3,336)
400 Lawson Inc Bank of America Merrill Lynch 1,521
200 Lawson Inc Morgan Stanley 840
2,000 Lion Corp Bank of America Merrill Lynch 3,144
4,100 Lion Corp Goldman Sachs 6,446
3,400 Lion Corp Morgan Stanley 4,161
(3,400) M3 Inc Bank of America Merrill Lynch (7,289)
(1,500) M3 Inc Goldman Sachs (3,248)
(1,500) M3 Inc Morgan Stanley (268)
(26,000) McDonaldi&s Holdings Co Japan Ltd Morgan Stanley (41,804)
(100) McDonaldgs Holdings Co Japan Ltd Goldman Sachs (170)
(1,100) McDonaldEZs Holdings Co Japan Ltd Bank of America Merrill Lynch (1,867)
800 Miraca Holdings Inc Bank of America Merrill Lynch (1,322)
1,100 Miraca Holdings Inc Goldman Sachs (1,818)
1,000 Miraca Holdings Inc Morgan Stanley (3,260)
(700) Mitsubishi Heavy Industries Ltd Bank of America Merrill Lynch (186)
10,200 Mitsubishi Logistics Corp Bank of America Merrill Lynch 16,094
12,900 Mitsubishi Logistics Corp Goldman Sachs 20,520
14,900 Mitsubishi Logistics Corp Morgan Stanley 19,594
(3,700) Mitsubishi UFJ Financial Group Inc Morgan Stanley ((337)
(400) Mitsui Mining & Smelting Co Ltd Bank of America Merrill Lynch 1,063
(200) Mitsui Mining & Smelting Co Ltd Morgan Stanley 518
700 MS&AD Insurance Group Holdings Inc Morgan Stanley (306)
1,000 MS&AD Insurance Group Holdings Inc Goldman Sachs (411)
10,000 Nagase & Co Ltd Bank of America Merrill Lynch 2,858
2,700 Nagase & Co Ltd Goldman Sachs 772
9,100 Nagase & Co Ltd Morgan Stanley 1,057
(3,900) Nidec Corp Bank of America Merrill Lynch 12,367
(1,100) Nidec Corp Goldman Sachs 4,292
(1,900) Nidec Corp Morgan Stanley 9,606
(200) Nifco Inc/Japan Bank of America Merrill Lynch 213
1,800 Nihon Unisys Ltd Goldman Sachs 2,496
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1,700
100
22,100
25,000
17,300
(11,500)
(10,600)
(12,600)
10,700
16,900
7,500
3,700
900
5,900
3,700
4,500
41,300
26,200
45,700
(300)
(100)
(2.300)
(6,200)
(5,200)
(200)
(200)
(4,000)
(400)
(1,200)
(14,500)
1,000
(100)
4,600
7,000
3,900
(13,900)
(11,100)
(11,400)
(69,800)
(48,100)
(19,800)
(1,800)
(1,800)
(1,900)

Nihon Unisys Ltd

Nippon Express Co Ltd

Nippon Kayaku Co Ltd

Nippon Kayaku Co Ltd

Nippon Kayaku Co Ltd

Nippon Paint Holdings Co Ltd
Nippon Paint Holdings Co Ltd
Nippon Paint Holdings Co Ltd
Nippon Telegraph & Telephone Corp
Nippon Telegraph & Telephone Corp
Nippon Telegraph & Telephone Corp
Nissan Chemical Industries Ltd
Nisshinbo Holdings Inc

NSK Ltd

NSK Ltd

NSK Ltd

NTT DOCOMO Inc

NTT DOCOMO Inc

NTT DOCOMO Inc

Olympus Corp

Olympus Corp

Ono Pharmaceutical Co Ltd
Ono Pharmaceutical Co Ltd
Ono Pharmaceutical Co Ltd
Open House Co Ltd

Open House Co Ltd

Oriental Land Co Ltd/Japan
Oriental Land Co Ltd/Japan
Oriental Land Co Ltd/Japan
Outsourcing Inc

Park24 Co Ltd

Pilot Corp

Pola Orbis Holdings Inc

Pola Orbis Holdings Inc

Pola Orbis Holdings Inc
Renesas Electronics Corp
Renesas Electronics Corp
Renesas Electronics Corp
Ricoh Co Ltd

Ricoh Co Ltd

Ricoh Co Ltd

Sawai Pharmaceutical Co Ltd
Sawai Pharmaceutical Co Ltd
Sawai Pharmaceutical Co Ltd

Morgan Stanley
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Morgan Stanley
Bank of America
Morgan Stanley
Bank of America
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Bank of America
Morgan Stanley
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Morgan Stanley
Bank of America
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Morgan Stanley
Goldman Sachs
Bank of America
Morgan Stanley
Goldman Sachs
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Merrill

Merrill

Merrill

Merrill
Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Lynch

Lynch

Lynch

Lynch
Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

2,050
161
4,540
5,136
1,082
38,264
38,229
37,610
15,770
20,088
32,980
4,462
2,171
1,845
1,157
(603)
44,085
59,645
45,312
(150)
(23)
(2,352)
(6,341)
(4,529)
(750)
(736)
(21,724)
2.,172)
(4,845)
(16,821)
1,019
©)
8,803
11,804
2,411
10,167
9,134
10,285
109,735
(9,023)
(2,830)
6,271
11,094
6,619
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2,700 Secom Co Ltd Bank of America Merrill Lynch 3,931
700 Secom Co Ltd Goldman Sachs 1,019
4,700 Secom Co Ltd Morgan Stanley 4,744
3,400 Shikoku Electric Power Co Inc Bank of America Merrill Lynch 2,469
3,000 Shikoku Electric Power Co Inc Goldman Sachs 2,302
11,000 Shikoku Electric Power Co Inc Morgan Stanley 9,451
(100) Shima Seiki Manufacturing Ltd Morgan Stanley 107
(4,200) Shimano Inc Bank of America Merrill Lynch (6,378)
(4,300) Shimano Inc Goldman Sachs (6,530)
(3,200) Shimano Inc Morgan Stanley (572)
1,100 Skylark Co Ltd Goldman Sachs (238)
3,300 Skylark Co Ltd Morgan Stanley (33)
1,500 Skylark Co Ltd Bank of America Merrill Lynch (393)
(6,900) SoftBank Group Corp Bank of America Merrill Lynch (7,874)
(18,200) SoftBank Group Corp Morgan Stanley 6,828
(3,500) SoftBank Group Corp Goldman Sachs (4,437)
(1,800) Start Today Co Ltd Goldman Sachs (6,431)
4,100 Sumitomo Dainippon Pharma Co Ltd Goldman Sachs (1,898)
12,600 Sumitomo Dainippon Pharma Co Ltd Bank of America Merrill Lynch (2,705)
13,200 Sumitomo Dainippon Pharma Co Ltd Morgan Stanley (7,693)
42,600 Sumitomo Mitsui Financial Group Inc Bank of America Merrill Lynch 71,539
15,100 Sumitomo Mitsui Financial Group Inc Goldman Sachs 25,358
11,000 Sumitomo Mitsui Financial Group Inc Morgan Stanley 18,276
900 Sumitomo Mitsui Trust Holdings Inc Bank of America Merrill Lynch 667
(400) Sumitomo Rubber Industries Ltd Morgan Stanley (4110
(1,100) Sumitomo Rubber Industries Ltd Goldman Sachs (1,395)
200 Suzuken Co Ltd/Aichi Japan Morgan Stanley 262
600 Suzuki Motor Corp Bank of America Merrill Lynch 72
100  Suzuki Motor Corp Morgan Stanley (15)
(4,500) Sysmex Corp Morgan Stanley (7,988)
(3,300) Sysmex Corp Bank of America Merrill Lynch (18,504)
(2,400) Sysmex Corp Goldman Sachs (11,585)
(400) Taiheiyo Cement Corp Bank of America Merrill Lynch 304
(600) Taiheiyo Cement Corp Morgan Stanley 536
5,200 Teijin Ltd Bank of America Merrill Lynch 1,951
8,300 Teijin Ltd Goldman Sachs 3,114
6,600 Teijin Ltd Morgan Stanley 2,712
(18,700) Terumo Corp Bank of America Merrill Lynch (98,639)
(1,600) Terumo Corp Morgan Stanley (5,931)
200 Toho Co Ltd/Tokyo Morgan Stanley 250
300 Toho Co Ltd/Tokyo Bank of America Merrill Lynch 429
800 Toho Gas Co Ltd Bank of America Merrill Lynch 572
200 Toho Gas Co Ltd Goldman Sachs 143
500 Toho Gas Co Ltd Morgan Stanley 849
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8,100
12,100
5,200
8,900
3,700
100
5,600
3,100
(500)
(1,500)
(26,100)
(9,700)
(9,700)
1,000
1,700
1,700
800
500
1,500
(200)
7,400
3,000
7,100
(200)
1,100
(2,600)
(5.,900)
(3,300)
9,200

15,641
6,445
(2,175)
(4,206)
6,374
23,124

483

1,489
6,724
2,845

Tokai Carbon Co Ltd
Tokai Carbon Co Ltd
Tokai Carbon Co Ltd

Tokyo Electric Power Co Holdings Inc

Tokyo Electron Ltd

Toppan Forms Co Ltd

Toppan Forms Co Ltd

Toppan Forms Co Ltd

Toray Industries Inc

Toray Industries Inc

Toyo Tire & Rubber Co Ltd
Toyo Tire & Rubber Co Ltd
Toyo Tire & Rubber Co Ltd
Toyoda Gosei Co Ltd

Toyoda Gosei Co Ltd

Toyoda Gosei Co Ltd

Ulvac Inc

Ulvac Inc

Ulvac Inc

Wacoal Holdings Corp

West Japan Railway Co

West Japan Railway Co

West Japan Railway Co
Yamaha Corp

Yamazaki Baking Co Ltd
Yokohama Rubber Co Ltd/The
Yokohama Rubber Co Ltd/The
Yokohama Rubber Co Ltd/The
Zeon Corp

BE Semiconductor Industries NV
BE Semiconductor Industries NV
Boskalis Westminster

Boskalis Westminster
Koninklijke DSM NV

Koninklijke DSM NV

Randstad Holding NV

TGS Nopec Geophysical Co ASA
TGS Nopec Geophysical Co ASA
TGS Nopec Geophysical Co ASA

Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Bank of America
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Bank of America
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Morgan Stanley
Morgan Stanley
Goldman Sachs
Bank of America
Bank of America
Bank of America
Bank of America
Goldman Sachs
Morgan Stanley
Morgan Stanley

Morgan Stanley
Bank of America
Bank of America
Morgan Stanley
Bank of America
Morgan Stanley
Goldman Sachs

Bank of America
Goldman Sachs
Morgan Stanley
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Merrill

Merrill
Merrill
Merrill

Merrill
Merrill

Merrill

Merrill

Merrill
Merrill
Merrill
Merrill

Merrill
Merrill

Merrill

Merrill

Lynch

Lynch
Lynch
Lynch

Lynch
Lynch

Lynch

Lynch

Lynch
Lynch
Lynch
Lynch

Lynch
Lynch

Lynch

Lynch

6,456
11,716
1,719
636
92,541
42
2,351
637
316
1,083
(10,958)
4,072)
(2,513)
1,090
1,853
1,033
(3,590)
(2,965)
(13,464)
19
27,813
11,832
25,658
(420)
1,130
(3,443)
(8,035)
(3,007)
2,219
443,660

(41,526)
(2,762)
(2.861)
(3,730)
24,283
63,595

198
37,197

2,481
10,944
3,230
16,655
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(134,783) EDP - Energias de Portugal SA Bank of America Merrill Lynch 12,246
(205,480) EDP - Energias de Portugal SA Goldman Sachs 18,654
(21,942) EDP - Energias de Portugal SA Morgan Stanley (287)
30,613
(98,900) Sembcorp Industries Ltd Goldman Sachs 1,468
(129,000) Sembcorp Industries Ltd Morgan Stanley 2,872
(76,500) Sembcorp Industries Ltd Bank of America Merrill Lynch 1,131
(15,600) Sembcorp Marine Ltd Morgan Stanley (347)
(8,855) Sembcorp Marine Ltd Goldman Sachs (197)
(69,600) Singapore Post Ltd Bank of America Merrill Lynch (1,033)
(463,325) Singapore Post Ltd Goldman Sachs (6,878)
(733,798) Singapore Post Ltd Morgan Stanley (5,446)
600 Venture Corp Ltd Goldman Sachs 56
(2,400) Wing Tai Holdings Ltd Bank of America Merrill Lynch 18
(8,356)

ACS Actividades de Construccion vy

583 Servicios SA Morgan Stanley (339)
(128,316) Banco de Sabadell SA Bank of America Merrill Lynch (6,874)
(72,832) Banco de Sabadell SA Goldman Sachs (3,902)
14,885 Bankia SA Goldman Sachs 1,767
(71,467) CaixaBank SA Bank of America Merrill Lynch (3,063)
(126,666) CaixaBank SA Goldman Sachs (5,429)
1,820 éﬁiﬁ;ngﬁlonal Consolidated Airlines Goldman Sachs 205
7.226 éﬁgﬁgngzlonal Consolidated Airlines Morgan Stanley 1,778
31,559 Mediaset Espana Comunicacion SA Bank of America Merrill Lynch 36,464
8,462 Mediaset Espana Comunicacion SA Goldman Sachs 8,709
123,525 Mediaset Espana Comunicacion SA Morgan Stanley 128,475
1,163 NH Hotel Group SA Goldman Sachs 1,717

946  Repsol SA Bank of America Merrill Lynch 518
(8,420) Siemens Gamesa Renewable Energy Goldman Sachs (2,951)
(12,534) Siemens Gamesa Renewable Energy Bank of America Merrill Lynch (4,477)
9,668 Telefonica SA Bank of America Merrill Lynch 920
685 Telefonica SA Goldman Sachs 100
153,618
3,090 Boliden AB Bank of America Merrill Lynch (4,376)
1,071 Boliden AB Morgan Stanley (1,555)
1,030 Boliden AB Goldman Sachs (1,459)
(7,165) Getinge AB [:[B:¢ Bank of America Merrill Lynch 1,548
(27,372) Getinge AB [iB}? Goldman Sachs 5,913
(28,086) Getinge AB [3iBi¢ Morgan Stanley 6,742
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4,150
4,331
7,840

480
3,686
(23,853)
(46,230)
4,590
789
1,076
3,406
14,295

9,322
51,840
37,877
21,459

(2,742)
(2,817)
(2,724)
286
634
413
(60,372)
(31,909)
(51,965)
569
306
423
7
18
194
258
311
79
44
279
262
25,239
10,525
6,470
5,121
15,664

JM AB

JM AB

JM AB

NCC AB BiBEZ

NCC AB [iBEY

Nibe Industrier AB [iBE?

Nibe Industrier AB [3BE?

SSAB AB RilARE

SSAB AB B:AiE

SSAB AB R:lAié

Svenska Cellulosa AB SCA [:BEY
Svenska Cellulosa AB SCA [iB?
Svenska Cellulosa AB SCA [2BEE
Volvo AB [iBEZ

Volvo AB [:BEZ

Volvo AB (iBEZ

ams AG

ams AG

ams AG

Bucher Industries AG Reg
Bucher Industries AG Reg
Bucher Industries AG Reg
Credit Suisse Group AG Reg
Credit Suisse Group AG Reg
Credit Suisse Group AG Reg
DKSH Holding AG

DKSH Holding AG

DKSH Holding AG

Dormakaba Holding AG
Dormakaba Holding AG

Georg Fischer AG Reg

Georg Fischer AG Reg

Georg Fischer AG Reg

Helvetia Holding AG Reg
Helvetia Holding AG Reg
Kuehne + Nagel International AG Reg
Landis+Gyr Group AG

Logitech International SA Reg
Logitech International SA Reg
0C Oerlikon Corp AG Reg

0C Oerlikon Corp AG Reg

0C Oerlikon Corp AG Reg

Bank of America
Goldman Sachs
Morgan Stanley
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Morgan Stanley
Bank of America
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley

Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Bank of America
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Morgan Stanley
Goldman Sachs
Morgan Stanley
Bank of America
Morgan Stanley
Goldman Sachs
Bank of America
Morgan Stanley
Goldman Sachs
Morgan Stanley
Goldman Sachs
Morgan Stanley
Bank of America
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Merrill

Merrill

Merrill
Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Lynch

Lynch

Lynch
Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

(4,408)
(3,589)
(10,726)
(3%)
(149)
(8,159)

3,329

52

29

44

859

5,490

3,441
(14,543)
(11,189)
(1,196)
(33,937)

(2,091)
(2,148)
9,970
1,020
7,421
4,747
(64,444)
(34,061)
(45,961)
334
530
411
21
(191)
10,847
8,907
13,594
1,325
738
706
53
(2,566)
(11,342)
1,096
(311)
8,009
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1,619 Roche Holding AG Bank of America Merrill Lynch 32,075
6,205 Roche Holding AG Morgan Stanley 114,808
810 Roche Holding AG Goldman Sachs 16,881

118  Sulzer AG Reg Bank of America Merrill Lynch 472)

82 Sulzer AG Reg Goldman Sachs (267)

31 Sulzer AG Reg Morgan Stanley (145)

35 Swatch Group AG/The Goldman Sachs 106
(1,672) Vifor Pharma AG Bank of America Merrill Lynch 721
(517) Vifor Pharma AG Morgan Stanley 1,997
72,318

(4,296) AA Plc Goldman Sachs 329
20,629 Anglo American Plc Goldman Sachs (16,653)
5,537 Anglo American Plc Morgan Stanley (4,260)
10,656 Anglo American Plc Bank of America Merrill Lynch (8,655)
18,279 Associated British Foods Plc Bank of America Merrill Lynch (27,090)
28,366 Associated British Foods Plc Goldman Sachs (41,731)
22,034 Associated British Foods Plc Morgan Stanley (41,338)
9,026 Auto Trader Group Plc [3144A5% Bank of America Merrill Lynch 2,095
12,061 Auto Trader Group Plc [:144AE% Morgan Stanley 2,588
9,807 Auto Trader Group Plc [144A5% Goldman Sachs 2,277
14,674 Bodycote Plc Bank of America Merrill Lynch (2,504)
6,853 Bodycote Plc Goldman Sachs (1,235)
9,865 Bodycote Plc Morgan Stanley (1,653)
(1,048) British American Tobacco Plc Bank of America Merrill Lynch 3,805
(219) British American Tobacco Plc Morgan Stanley 615
(149,086) Cobham Plc Goldman Sachs 4,427
(565,767) Cobham Plc Morgan Stanley (764)
(445,006) Cobham Plc Bank of America Merrill Lynch 13,214
4,638 Compass Group Plc Bank of America Merrill Lynch (6,510)
3,265 Compass Group Plc Morgan Stanley (4,010)
(257,934) ConvaTec Group Plc [3]144A%% Bank of America Merrill Lynch (5,578)
(175,789) ConvaTec Group Plc Bil144A% Goldman Sachs (4,033)
(216,859) ConvaTec Group Plc [3]144A%¢ Morgan Stanley 40,685
(64,506) Daily Mail & General Trust Plc [iARY Goldman Sachs 111,877
(57,324) Daily Mail & General Trust Plc [3JAR? Bank of America Merrill Lynch 99,421
(98,849) Daily Mail & General Trust Plc [3lAR? Morgan Stanley 202,126
(5,506) Dixons Carphone Plc Goldman Sachs 238
36,287 Electrocomponents Plc Bank of America Merrill Lynch (4,105)
31,349 Electrocomponents Plc Goldman Sachs (11,847)
39,984  Electrocomponents Plc Morgan Stanley (12,142)
13,001 Evraz Plc Bank of America Merrill Lynch 88
7,922 Evraz Plc Goldman Sachs 53
32,190 Evraz Plc Morgan Stanley 3,910
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1,467
(149,394)
(8,359)
(52,849)
(9,619)
(537)
(8.642)
(21,279)
33,566
31,095
68,230
(50,262)
(18,277)
(52,027)
3,630
7,663
(24,679)
(12,030)
(86,692)
32,884
26,101
42,730
(1,671)
(2,519)
(1,765)
(4,259)
(14,082)
(12,591)
(537,916)
(168,425)
(117,224)
6,893
11,070
2,618
13,615
947
9,052
2,773
64,691
110,871
91,829
(7,489)
(20,128)
(12,660)

G4S Plc

Greencore Group Plc
Greencore Group Plc
Greencore Group Plc

GVC Holdings Plc

GVC Holdings Plc

HSBC Holdings Plc

HSBC Holdings Plc

Inchcape Plc

Inchcape Plc

Inchcape Plc

Informa Plc

Informa Plc

Informa Plc

IWG Plc

IWG Plc

John Wood Group Plc

John Wood Group Plc

John Wood Group Plc

Jupiter Fund Management Plc
Jupiter Fund Management Plc
Jupiter Fund Management Plc
Just Eat Plc

Just Eat Plc

Just Eat Plc

Kingfisher Plc

Kingfisher Plc

Kingfisher Plc

Melrose Industries Plc
Melrose Industries Plc
Melrose Industries Plc
Moneysupermarket.com Group Plc
Moneysupermarket.com Group Plc
Moneysupermarket.com Group Plc
Persimmon Plc

Persimmon Plc

Persimmon Plc

Rio Tinto Plc

Royal Mail Plc

Royal Mail Plc

Royal Mail Plc

RPC Group Plc

RPC Group Plc

RPC Group Plc

Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Morgan Stanley
Goldman Sachs
Bank of America
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Morgan Stanley
Goldman Sachs
Bank of America
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Morgan Stanley
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
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Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

61
(38,311)
(2.144)
(12,197)
3,246
14
569
1,180
10,646
9,863
20,260
(9,497)
(3.454)
(12,991)
27
(32)
(14,989)
(7,307)
(53,239)
5,548
4,404
7,497
333
66
48
(1,589)
70
(3,843)
96,561
26,597
18,511
354
568
42
(27,637)
(1,930)
(19,090)
(1,497)
40,688
69,733
50,320
(253)
(679)
(598)
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15,706  Schroders Plc Bank of America Merrill Lynch (2,332)
8,313 Schroders Plc Goldman Sachs (1,234)
6,372 Schroders Plc Morgan Stanley (4,214)
(7,919) Segro Plc (Reit) Bank of America Merrill Lynch 901
(7,729) Segro Plc (Reit) Goldman Sachs 969
(13,439) Segro Plc (Reit) Morgan Stanley 2,012
(102,693) Sirius Minerals Plc Bank of America Merrill Lynch (€D
21,059 Smiths Group Plc Bank of America Merrill Lynch (5,402)
7,666 Smiths Group Plc Goldman Sachs (734)
2,645 Smiths Group Plc Morgan Stanley (357)
550 Sophos Group Plc [#/144A%% Goldman Sachs (364)
148,112  Taylor Wimpey Plc Bank of America Merrill Lynch 3,598
280,760 Taylor Wimpey Plc Goldman Sachs 7,958
222,492  Taylor Wimpey Plc Morgan Stanley (7,507)
533,021 Thomas Cook Group Plc Bank of America Merrill Lynch 35,415
667,923 Thomas Cook Group Plc Goldman Sachs 46,878
585,031 Thomas Cook Group Plc Morgan Stanley 54,484
45,596 TUI AG Goldman Sachs 24,001
6,420 TUl AG Bank of America Merrill Lynch 3,379
19,470 TUl AG Morgan Stanley 6,307
177  Victrex Plc Morgan Stanley (170)
173,221  Wm Morrison Supermarkets Plc Morgan Stanley 15,059
27,903 Wm Morrison Supermarkets Plc Bank of America Merrill Lynch 3,848
11,753 Wm Morrison Supermarkets Plc Goldman Sachs 1,666
633,633
(4,892) 2U Inc Bank of America Merrill Lynch (1,812)
(8,537) 2U Inc Goldman Sachs (5,016)
(611) 2U Inc Morgan Stanley @am
706 3D Systems Corp Goldman Sachs 572
(2,317) 8x8 Inc Goldman Sachs (983)
1,011  AAR Corp Goldman Sachs 1,901
547  AaronfZs Inc Goldman Sachs 1,149
193  Aaronk¥s Inc Bank of America Merrill Lynch 336
(2,396) Abbott Laboratories Morgan Stanley (72)
8,629 ACCO Brands Corp Goldman Sachs 3,452
4,054 ACCO Brands Corp Bank of America Merrill Lynch 1,622
(246) Activision Blizzard Inc Bank of America Merrill Lynch 963
(804) Activision Blizzard Inc Goldman Sachs 3,733
1,317 Acxiom Corp Goldman Sachs 1,699
7,286 Adecoagro SA Goldman Sachs 8,743
5,648 Adecoagro SA Bank of America Merrill Lynch 6,778
225 Adient Plc Goldman Sachs 267
139  Adobe Systems Inc Bank of America Merrill Lynch (1,167)
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298
(112)
(339)

(1,374)

168
111
(445)
131
1,365
1,479
4,243
65
(5.,945)
1,004
402
822

13,255

22,140

10,483

(2,730)
(272)

407
3,055

(4,134)

(123)
2,860
512

(113)

(584)
133
164

2,589

210

515
(4,851)
(4,233)
(4,178)
1,237

(389)
(3.881)
(1,007)

(167)
(4,797)

Adobe Systems Inc

Adtalem Global Education Inc
Adtalem Global Education Inc
ADTRAN Inc

Advance Auto Parts Inc
Advance Auto Parts Inc
Advanced Drainage Systems Inc
Advanced Energy Industries Inc
Advanced Micro Devices Inc
Aegon NV Reg

Aegon NV Reg

AerCap Holdings NV

AES Corp/VA

AGCO Corp

AGCO Corp

AGCO Corp

Agilent Technologies Inc
Agilent Technologies Inc
Agilent Technologies Inc

AGNC Investment Corp (Reit)
Air Transport Services Group Inc
Aircastle Ltd

Aircastle Ltd

Akamai Technologies Inc
Alarm.com Holdings Inc

Alaska Air Group Inc

Alaska Air Group Inc

Albany International Corp [iARY
Alcoa Corp

Alexander & Baldwin Inc
Alexander & Baldwin Inc

Alexandria Real Estate Equities Inc
(Reit)
Alexandria Real Estate Equities Inc
(Reit)

Align Technology Inc
Allegiant Travel Co
Allegiant Travel Co
Allegiant Travel Co
Allegion Plc

Allergan Plc

ALLETE Inc

Alliance Data Systems Corp
Alliance Data Systems Corp
Ally Financial Inc

Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Bank of America
Morgan Stanley
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs

Goldman Sachs

Bank of America

Goldman Sachs
Goldman Sachs
Bank of America
Morgan Stanley
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Morgan Stanley
Goldman Sachs
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Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill
Merrill

Merrill

Merrill

Merrill

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch
Lynch

Lynch

Lynch

Lynch

(1,509)
(289)
(255)

(3,023)

1,660
1,243

(1,335)
(993)
(756)

292
891
35
1,019
5,171
1,907
3,518

17,823

27,571
(524)

(1,092)
(302)

440
5,153
(7,244)

600
13,630
2,314
(189)
425
(2,073)
89

7,428

131

3,222
(86,962)
(76,317)
(55,776)
131

(927)
(9,003)
(11,789)
(2,035)
(3,261)
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419
(53)
(€D))

(204)
4,463
6,235
7,393
1,611
1,120

(334)

62
(19)
5,786
(1,756)
5,628
4,431
6,198
(246)
(2,322)
(20,073)
(4,315)
(7.283)
(2,544)
(45)
(259)
406
77
2,249
4,475
3,575
(2,391)
3,715
(45)

(547)

(18,314)
(49)
(64)

(2,523)
653

566
552

(8,756)
(874)

Altra Industrial

Motion Corp

Amazon.com Inc

Amazon.com Inc

Ambarella Inc

AMC Networks Inc [§ARE

AMC Networks Inc B&ABE

AMC Networks Inc [B5ARE

Amdocs Ltd

Amdocs Ltd

Amdocs Ltd

Amedisys Inc

AMERCO

Ameren Corp

American Airlines Group Inc
American Eagle Outfitters Inc
American Eagle Outfitters Inc
American Eagle Outfitters Inc
American Express Co

American Homes 4 Rent [ARZ (Reit)
American International Group Inc
American International Group Inc
American International Group Inc
American States Water Co
American Tower Corp (Reit)
American Woodmark Corp
Ameriprise Financial Inc
Ameriprise Financial Inc
AmerisourceBergen Corp
AmerisourceBergen Corp
AmerisourceBergen Corp

AmTrust Financial Services Inc
Analog Devices Inc

AnaptysBio Inc

Andeavor

Annaly Capital Management Inc (Reit)

Anthem Inc
AO Smith Corp
AO Smith Corp
Apache Corp

Apartment Investment & Management Co

ABZ (Reit)

Apartment Investment & Management Co

ABE (Reit)
Apollo Commercial Real
Inc (Reit)
Apple Hospitality Inc (Reit)

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Goldman Sachs

Morgan Stanley

Bank of America Merrill Lynch
Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Morgan Stanley

Bank of America Merrill Lynch
Morgan Stanley

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Morgan Stanley

Bank of America Merrill Lynch
Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Morgan Stanley

Bank of America Merrill Lynch
Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Goldman Sachs

02
BB

Bank of America Merrill Lynch

02
BB

Goldman Sachs

Estate Finance

Goldman Sachs

Goldman Sachs
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1,068
1,448
890
289
7,721
21,624
25,062
2,368
1,646
(193)
87
(211)
116
(5,005)
15,083
7,178
16,611
(957)
(93)
(3,093)
(2,079)
1,520
(7,381)
253
(1,386)
2,688
36
15,181
36,068
28,814
(861)
(12,216)
(222)
(903)
(6,410)
)
(129)
(9,897)
372

13
(272)
(3,853)
(o1
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(2,632)
4,300
96
(548)
(124)
(1,938)
(182)
(270)
(11,102)
(6,175)
(7,996)
43
1,154
401
61
515
936
275
(599)
(835)
(2,666)
(787)
(502)
2,684
215
1,055
356
2,702
265
293
4,533
1,793
(1,935)
(12,460)
(688)
2,325
809
430
300
2,052
1,181
2,123
(1,527)
(3,832)
5,917

Apple Inc

Applied Materials Inc

Applied Optoelectronics Inc
AptarGroup Inc

Aqua America Inc

Aqua America Inc

Aramark

Aramark

Arch Capital Group Ltd

Arch Capital Group Ltd

Arch Capital Group Ltd

Arch Coal Inc

Argan Inc

Argo Group International Holdings Ltd
Argo Group International Holdings Ltd
Armstrong World Industries Inc
Armstrong World Industries Inc
Armstrong World Industries Inc
Arrow Electronics Inc

Arthur J Gallagher & Co
Arthur J Gallagher & Co
Ashland Global Holdings Inc
ASML Holding NV Reg

Aspen Insurance Holdings Ltd
Aspen Technology Inc

Aspen Technology Inc

Aspen Technology Inc
Associated Banc-Corp

Assurant Inc

Assurant Inc

Assured Guaranty Ltd

Assured Guaranty Ltd

AT&T Inc

AT&T Inc

Atkore International Group Inc
Atlantica Yield Plc

Atlantica Yield Plc

Atmos Energy Corp

Autodesk Inc

Automatic Data Processing Inc
Avangrid Inc

Avangrid Inc

Avis Budget Group Inc

Axalta Coating Systems Ltd
Axis Capital Holdings Ltd

Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Bank of America
Bank of America
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
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Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill
Merrill

Merrill

Merrill

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch
Lynch

Lynch

Lynch

(2,252)
(16,249)
109
(1,156)
(146)
(1,841)
278)
(464)
7,549
7,287
9,435
67
(981)
692
9
4,99
9,079
2,571
(2,073)
662
(16)
(2,430)
4,934
(805)
133
654
(224)
4,188
734
721
363
161
(3,108)
(18,591)
(1,954)
(712)
21
963
(25)
6,273
1,338
1,791
(5,652)
(17,287)
(140)
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358
2,276
(4,259)
(8,151)

(983)
(3,300)
538
(948)
(29,545)
(276)
(14,260)
(1,421)
(3,396)
(279)
2,347
6,546
6,176
590
636
(5,273)
(2,206)
(5.852)
2,132
224
455
(380)
(86)
(299)
(197)
(339)
(127)
2,829
(243)
174
196
(3,010)
140
154
2,057
105
15,294
4,918
3,322
1,559
2,075

Axis Capital Holdings Ltd

Axis Capital Holdings Ltd

Axon Enterprise Inc

B&G Foods Inc

B&G Foods Inc

B&G Foods Inc

Baker Hughes Inc

Balchem Corp

Ball Corp

Ball Corp

Ball Corp

Banc of California Inc

Barnes Group Inc

Barnes Group Inc

Baxter International Inc
Baxter International Inc
Baxter International Inc

Bemis Co Inc

Benefitfocus Inc

Berkshire Hathaway Inc [:BE?
Berkshire Hathaway Inc [3BE?
Berkshire Hathaway Inc [:BE¢
Best Buy Co Inc

BGC Partners Inc [iAR?

Big Lots Inc

Bio-Rad Laboratories Inc F2A%F
Bio-Rad Laboratories Inc [iAR¢
Bio-Rad Laboratories Inc BiARZ
Bio-Techne Corp

Bio-Techne Corp

Bio-Techne Corp

Black Hills Corp

Blackbaud Inc

Blackhawk Network Holdings Inc
Blackhawk Network Holdings Inc
Blue Buffalo Pet Products Inc
BMC Stock Holdings Inc

BMC Stock Holdings Inc

Boise Cascade Co

Boise Cascade Co

BorgWarner Inc

BorgWarner Inc

BorgWarner Inc

Boston Scientific Corp
Bottomline Technologies de Inc

Morgan Stanley
Bank of America
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Bank of America
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Morgan Stanley
Morgan Stanley
Goldman Sachs
Bank of America
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Bank of America
Morgan Stanley
Goldman Sachs
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Morgan Stanley
Goldman Sachs
Goldman Sachs
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Merrill
Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Lynch
Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

265
(103)
(4,184)
(32,095)
(2,654)
(6,576)
(280)
(5,385)
(6,500)
(61)
5,419
(2,906)
(14,827)
(355)
2,652
3,859
3,644
879
20
(47,246)
(19,699)
(56,823)
9,594
121
2,214
(5,597)
(1,383)
(4,808)
(1,085)
(368)
(470)
820
1,521
193
260
(7,897)
14
@
5,348
273
47,930
10,877
10,730
®
517



EDINETOOOO

O000DO00o0DOo0ooOognoo(eens)
OOoOoooooooooooooodd

1,408
1,094
3,535

(52)
(7.299)
101
1,084
218
86
74
3,451
131
1,161
1,208
1,141
2,768
1,907
233
303
2,375
4,408
849
2,467
9,012
2,981
(1,001)
36
(1,898)
(3.372)
2,411
(2,298)
710
7,348
609

(51,114)

(44,142)

(25,611)

813
1,241
926
170
4,402
35
1,782
(826)

Bottomline Technologies de Inc

Brady Corp [&Ake
Brady Corp [&AsE

Bright Horizons Family Solutions Inc

Brighthouse Financial Inc
Brighthouse Financial Inc
Brinkiéds Co/The
Brinks&s Co/The
Brinkiéds Co/The

Broadridge Financial Solutions Inc
Broadridge Financial Solutions Inc

Bruker Corp

Bruker Corp

Bruker Corp

Brunswick Corp/DE
Builders FirstSource Inc
Builders FirstSource Inc
Bunge Ltd

Bunge Ltd

Burlington Stores Inc
Burlington Stores Inc
Burlington Stores Inc
Cabot Corp

Cabot Corp

Cabot Corp

Cabot Oil & Gas Corp

Cadence Design Systems Inc
Caesars Entertainment Corp

Cal-Maine Foods Inc
Caleres Inc

California Water Service Group

Callaway Golf Co
Callaway Golf Co
Callidus Software Inc
Callon Petroleum Co
Callon Petroleum Co
Callon Petroleum Co
Cambrex Corp

Canada Goose Holdings Inc

Capitol Federal Financial Inc

Cardinal Health Inc
Cardinal Health Inc
Cardtronics Plc [ilAse
Cardtronics Plc [ilABE
CareTrust Inc (Reit)

Bank of America
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Bank of America
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
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Merrill
Merrill

Merrill

Merrill

Merrill

Merrill

Merrill
Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Lynch
Lynch

Lynch

Lynch

Lynch

Lynch

Lynch
Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

19)
1,586
5,126

@127
(34,378)

476

1,579
(129)
(61)

55

1,951

215
3,471
3,474
7,074
4,526
3,118

578

728
7,404

35,997
7,930
4,038

12,527
7,184

93)

(69

228

(19,895)

12,103

(4,184)

504
5,077

15
(57,248)
(49,439)
(22,794)

1,748

3,028

824

452

15,155

91
4,418
155
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(79) Carlisle Cos Inc Goldman Sachs (225)
163 CarMax Inc Bank of America Merrill Lynch 7
2,268 CarMax Inc Goldman Sachs (1,611)
6,086 Carnival Corp Bank of America Merrill Lynch (3,895)
11,466 Carnival Corp Goldman Sachs (7,640)
7,175 Carnival Corp Morgan Stanley (7,749)
277  Carpenter Technology Corp Bank of America Merrill Lynch 160
504 Carrizo Oil & Gas Inc Bank of America Merrill Lynch 514
587 Carrizo Oil & Gas Inc Goldman Sachs 599
1,076 Cars.com Inc Goldman Sachs 850
(875) Carterfds Inc Goldman Sachs (4,120)
280 Catalent Inc Goldman Sachs (239)
622 Caterpillar Inc Morgan Stanley 1,980
(296) Choe Global Markets Inc Bank of America Merrill Lynch (1,708)
(549) Cboe Global Markets Inc Goldman Sachs (842)
229  CBRE Group Inc [BilAgY Goldman Sachs 112
102  CBRE Group Inc [:lARE Morgan Stanley 36
17,222  CBS Corp [iB non-voting sharef? Bank of America Merrill Lynch 7,180
3,137 CDK Global Inc Goldman Sachs 9,858
(3,650) Rnnial Resource  Development  Inc/DE Bank of America Merrill Lynch (3,358)
(25,752) Rnnial Resource Development Inc/DE Goldman Sachs (23,692)
(4,547) CenterPoint Energy Inc Goldman Sachs (3,092)
(960) CenturyLink Inc Bank of America Merrill Lynch (988)
(2,059) Cerner Corp Goldman Sachs (10,991)
(1,732) CF Industries Holdings Inc Bank of America Merrill Lynch (3,360)
(9,535) CF Industries Holdings Inc Morgan Stanley (16,972)
1,288 Charles Schwab Corp/The Goldman Sachs 4,991
284  Check Point Software Technologies Ltd Bank of America Merrill Lynch (438)
(108) Chemed Corp Goldman Sachs (830)
(19) Chemed Corp Bank of America Merrill Lynch (104)
(9,048) Cheniere Energy Inc Bank of America Merrill Lynch 4,976
(5,289) Cheniere Energy Inc Goldman Sachs 2,909
(19,597) Cheniere Energy Inc Morgan Stanley 1,176
(363) Chevron Corp Morgan Stanley (607)
340 Childrenf&s Place Inc/The Goldman Sachs 6,256
110 China Biologic Products Holdings Inc Goldman Sachs 62
(174) Chipotle Mexican Grill Inc Goldman Sachs (4,007)
315 Choice Hotels International Inc Goldman Sachs 1,080
177  Choice Hotels International Inc Bank of America Merrill Lynch 390
186 Ciena Corp Bank of America Merrill Lynch 255
3,189 Ciena Corp Goldman Sachs 5,257
(2,180) Cimpress NV Bank of America Merrill Lynch (7,063)
(7,634) Cinemark Holdings Inc Goldman Sachs (21,916)
1,734 Cintas Corp Goldman Sachs 7,768
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(8.437)
1,554
(5,422)
206
120
4,397
2,706
5,216
(2,231)
(10,251)
(2,095)
134
1,250

545

703

1,011
391
362
163

2,005

(134)
(1,245)
(2.613)

(888)
(3,017)
(9,307)
(2,897)

(11,842)

593
6,343
2,293

(859)

(898)
2,729
3,612
2,833

994

349

711

110

47
(260)
(124)

3,829
(582)

Cisco Systems Inc
CIT Group Inc
Citrix Systems Inc
Cloudera Inc

CME Group Inc

CMS Energy Corp
CMS Energy Corp
CMS Energy Corp
CNH Industrial NV
CNH Industrial NV
Coca-Cola Co/The
Cogent Communications Holdings Inc

Cogent Communications Holdings Inc

Cognizant Technology Solutions Corp [
ARe
Cognizant Technology Solutions Corp [
ARe

Colfax Corp

Colfax Corp

Colfax Corp
Colgate-Palmolive Co
Colgate-Palmolive Co
Columbia Banking System Inc
Columbia Banking System Inc
Columbia Property Trust Inc (Reit)
Commercial Metals Co
Commercial Metals Co
CommScope Holding Co Inc
CommScope Holding Co Inc
CommScope Holding Co Inc
Conagra Brands Inc

Conagra Brands Inc

Conagra Brands Inc

Concho Resources Inc

CONMED Corp

Consolidated Communications Holdings Inc
Constellium NV [iJAE
Constellium NV B3AEY
Continental Resources Inc/0OK
Continental Resources Inc/0K
Continental Resources Inc/OK
Cooper Cos Inc/The

Cooper Cos Inc/The

Cooper Standard Holding
Cooper Tire & Rubber Co
Copart Inc

Corcept Therapeutics Inc

Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs

Bank of America

Goldman Sachs

Morgan Stanley
Goldman Sachs
Bank of America
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Morgan Stanley
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
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Merrill

Merrill

Merrill

Merrill

Merrill

Merrill
Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch
Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

(23,017)
4,211
(18,146)

(132)
123
(1,159)
(731)
1,878
344
(2,717)
2,122
106
1,511

402

119

1,254
743
688

44
(54)
(340)
(3,802)
(672)
(551)
(4,575)
(24,943)
(7,764)
(27,592)
1,307
14,462
4,013
(2,036)
(2,945)
1,747
3,301
3,541
2,588
662
1,130
(26)
18
(2,605)
(270)
25,731
625
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(1,008) Core Laboratories NV Bank of America Merrill Lynch (1,389)
(2,045) Core-Mark Holding Co Inc Goldman Sachs (5,685)
1,383 CoreCivic Inc (Reit) Bank of America Merrill Lynch 190
305 CoreCivic Inc (Reit) Goldman Sachs 102
326 CoreSite Realty Corp (Reit) Bank of America Merrill Lynch (682)
411 CoreSite Realty Corp (Reit) Goldman Sachs (661)
92 Cornerstone OnDemand Inc Bank of America Merrill Lynch (26)
154  Cornerstone OnDemand Inc Goldman Sachs 383
3,757 Corning Inc Goldman Sachs 4,847
4,937 Corning Inc Bank of America Merrill Lynch 6,369
1,725 Corning Inc Morgan Stanley 1,691
2,609 Corporate Office Properties Trust (Reit) Goldman Sachs (1,175)
367 Corporate Office Properties Trust (Reit) Bank of America Merrill Lynch (155)
(134) Cotiviti Holdings Inc Goldman Sachs (61)
(780) Coty Inc RilARY Goldman Sachs (227)
(519) Coupa Software Inc Bank of America Merrill Lynch (1,038)
(482) Coupa Software Inc Goldman Sachs (964)
(21,527) Cousins Properties Inc (Reit) Morgan Stanley (323)
(2,204) Cousins Properties Inc (Reit) Bank of America Merrill Lynch 77
(5,457) Covanta Holding Corp Goldman Sachs (1,364)
258 Cracker Barrel Old Country Store Inc Goldman Sachs (155)
(20) Credicorp Ltd Bank of America Merrill Lynch (36)
(140) Credicorp Ltd Goldman Sachs (91)
(87) Credit Acceptance Corp Bank of America Merrill Lynch (1,533)
(6,355) Credit Acceptance Corp Goldman Sachs (126,589)
(1,095) Cree Inc Goldman Sachs 427
(1,456) Crown Castle International Corp (Reit) Bank of America Merrill Lynch (108)
(1,564) Crown Castle International Corp (Reit) Morgan Stanley (3,118)
(3,511) Crown Castle International Corp (Reit) Goldman Sachs 1,091
(4,222) Crown Holdings Inc Goldman Sachs (4,556)
(848) CSG Systems International Inc Goldman Sachs (1,147)
(174) Cubic Corp Bank of America Merrill Lynch (142)
(1,029) Cubic Corp Goldman Sachs (10,076)
48  Cullen/Frost Bankers Inc Bank of America Merrill Lynch 132
54  Cummins Inc Goldman Sachs 324
3,027  Cummins Inc Bank of America Merrill Lynch 4,255
(1,566) Cypress Semiconductor Corp Goldman Sachs 736
196 CyrusOne Inc (Reit) Goldman Sachs (441)
1,118 CyrusOne Inc (Reit) Bank of America Merrill Lynch (2,516)
(443) Dana Inc Bank of America Merrill Lynch (705)
(473) Darling Ingredients Inc Goldman Sachs (116)
1,495 Dave & Busterigs Entertainment Inc Goldman Sachs 2,108
(3,788) Davita Inc Bank of America Merrill Lynch (10,123)
(4,486) DaVita Inc Goldman Sachs (26,343)
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2,157
1,311
905
4,651
309
394
562
355
1,516
(326)
(2,529)
(2,106)
1,489
628
189
883
(3,475)
(264)
14,657
(606)
(1,797)
238
278
880
(2,477)
(1,943)
(6,017)
(8,588)
1,279
95
(394)
(1,292)
234
850
(176)
(2,069)
5,162
(3,129)
265
(569)
(6,271)
(16,830)
(18,736)
1,895
330

DCT Industrial Trust Inc (Reit)
DDR Corp (Reit)

DDR Corp (Reit)

Dean Foods Co

Dean Foods Co

Delek US Holdings Inc

Delek US Holdings Inc

Delphi Automotive Plc

Delphi Automotive Plc
DENTSPLY SIRONA Inc

DENTSPLY SIRONA Inc

DENTSPLY SIRONA Inc
Despegar.com Corp
Despegar.com Corp

Devon Energy Corp

Devon Energy Corp

DexCom Inc

Diamondback Energy Inc
DiamondRock Hospitality Co (Reit)
DickiE¥s Sporting Goods Inc
Diebold Nixdorf Inc

Digital Realty Trust Inc (Reit)
Dillardids Inc [3ABY
Diplomat Pharmacy Inc
Discover Financial Services
Discovery Communications Inc [83AgY
DISH Network Corp [ilARE

DISH Network Corp [iARE
Dolby Laboratories Inc [ilARE
Dolby Laboratories Inc (BZAEY
Dollar Tree Inc

Dollar Tree Inc

Dominof&s Pizza Inc
Dominods Pizza Inc
Dominof&s Pizza Inc

Domtar Corp

Donaldson Co Inc

Dorman Products Inc

Douglas Emmett Inc (Reit)
Dover Corp

DowDuPont Inc

DowDuPont Inc

DowDuPont Inc

DR Horton Inc

DR Horton Inc

Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Bank of America
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Bank of America
Morgan Stanley
Goldman Sachs
Bank of America
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Bank of America
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Merrill

Merrill
Merrill

Merrill

Merrill
Merrill

Merrill

Merrill

Merrill

Merrill
Merrill

Merrill

Merrill

Merrill

Merrill

Lynch

Lynch
Lynch

Lynch

Lynch
Lynch

Lynch

Lynch

Lynch

Lynch
Lynch

Lynch

Lynch

Lynch

Lynch

576
(459)
26
6,279
417
1,237
1,921
714
7,231
259
(2,131)
(1,851)
(5.490)
(2,979)
36
448
(23,823)
(875)
(2,052)
(438)
(7,188)
(325)
2,952
788
(12,113)
(4,313)
(3,396)
(2,116)
584
122)
(1,549)
(6,916)
2,170
4,650
(1,176)
(4,117)
15,639
(9,048)
(58)
(2,378)
(4,599)
(16,082)
(17,540)
5,876
430
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229 Dr Pepper Snapple Group Inc Goldman Sachs 568
927  Dr Pepper Snapple Group Inc Bank of America Merrill Lynch 2,583
(544) DSW Inc [ilAEY Goldman Sachs (900)
269 DTE Energy Co Bank of America Merrill Lynch 221
2,686 DTE Energy Co Goldman Sachs 2,203
3,775 Duke Realty Corp (Reit) Goldman Sachs (2,834)
798 Duke Realty Corp (Reit) Bank of America Merrill Lynch (655)
283 Duke Realty Corp (Reit) Morgan Stanley (198)
(1,189) DXC Technology Co Goldman Sachs (651)
(1,487) DXC Technology Co Morgan Stanley 312
(283) DXC Technology Co Bank of America Merrill Lynch )
(1,938) Dycom Industries Inc Goldman Sachs (34,392)
(618) Dycom Industries Inc Bank of America Merrill Lynch (12,051)
(1,012) Dycom Industries Inc Morgan Stanley (15,625)
(820) Dynegy Inc Goldman Sachs 180
(1,457) Eagle Materials Inc Goldman Sachs (6,966)
2,975 Eaton Vance Corp Bank of America Merrill Lynch 10,145
79 Eaton Vance Corp Goldman Sachs 269
210 Eaton Vance Corp Morgan Stanley 645
7,881 eBay Inc Goldman Sachs (6,286)
(6,492) Education Realty Trust Inc (Reit) Bank of America Merrill Lynch (3,116)
(4,147) Education Realty Trust Inc (Reit) Morgan Stanley (2,737)
552 Edwards Lifesciences Corp Goldman Sachs 6,260
49 Edwards Lifesciences Corp Bank of America Merrill Lynch 386

10 El Paso Electric Co Goldman Sachs 9
363 Eldorado Resorts Inc Bank of America Merrill Lynch (252)
220 Eldorado Resorts Inc Goldman Sachs (61)
(501) Electronics For Imaging Inc Goldman Sachs (1,989)
1,050 Eli Lilly & Co Goldman Sachs 2,058
162 Eli Lilly & Co Bank of America Merrill Lynch (28)
(549) Ellie Mae Inc Goldman Sachs 3
292 Emerson Electric Co Goldman Sachs 1,361
241  Energizer Holdings Inc Goldman Sachs 361
111  Energizer Holdings Inc Bank of America Merrill Lynch 90
(311) EnPro Industries Inc Goldman Sachs (2,022)
32,559 Ensco Plc [3]AR: Goldman Sachs (2,605)
(1,647) Enstar Group Ltd Bank of America Merrill Lynch (3,541)
75  Envestnet Inc Bank of America Merrill Lynch (233)
790 Envestnet Inc Goldman Sachs (2,449)
(590) Envision Healthcare Corp Morgan Stanley (1,847)
(960) EPAM Systems Inc Goldman Sachs 1,326
(264) ePlus Inc Goldman Sachs (487)
(2,392) EPR Properties (Reit) Goldman Sachs (72)
(1,266) Equifax Inc Bank of America Merrill Lynch (2,945)
(1,663) Equifax Inc Goldman Sachs (2,093)
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(1,364) Equifax Inc Morgan Stanley (2,835)
(5,493) Equity Commonwealth (Reit) Goldman Sachs (2,087)
143  Equity Residential (Reit) Bank of America Merrill Lynch (15)
437 Essent Group Ltd Bank of America Merrill Lynch 280
566 Estee Lauder Cos Inc/The BilAR¢ Bank of America Merrill Lynch (747)
3,616 Estee Lauder Cos Inc/The [ZARZ Goldman Sachs (4,563)
199 Ethan Allen Interiors Inc Goldman Sachs 177
555 Etsy Inc Goldman Sachs (357)
1,021 Etsy Inc Bank of America Merrill Lynch (258)
(271) Evercore Partners Inc [iAR Goldman Sachs 3
905 Evolent Health Inc $3ARY Bank of America Merrill Lynch 1,674
310 Evolent Health Inc [83ARZ Goldman Sachs 574
(13,004) Exelon Corp Goldman Sachs 649
(1,076) ExlService Holdings Inc Goldman Sachs (1,001)
(2,433) Expedia Inc Goldman Sachs 1,697
(2,573) Expedia Inc Bank of America Merrill Lynch 8,525
(121) Expedia Inc Morgan Stanley 18
62 Iliﬁgeditors International of Washington Bank of America Merrill Lynch 212
797 E);Eeditors International of Washington Morgan Stanley 3,332
(467) Exponent Inc Goldman Sachs (1,392)
(58) Express Scripts Holding Co Goldman Sachs (137)
608 Exterran Corp Bank of America Merrill Lynch 760
380 Extra Space Storage Inc (Reit) Bank of America Merrill Lynch (194)
1,011 Extraction 0il & Gas Inc Bank of America Merrill Lynch 90
322  Extreme Networks Inc Bank of America Merrill Lynch 145
2,953 Extreme Networks Inc Goldman Sachs 2,301
(8,911) Exxon Mobil Corp Morgan Stanley (14,526)
(473) Exxon Mobil Corp Bank of America Merrill Lynch (983)
(4,809) Exxon Mobil Corp Goldman Sachs (11,285)
109 Fabrinet Goldman Sachs (107)
(777) FactSet Research Systems Inc Goldman Sachs (3,027)
(6,561) Federated Investors Inc [iB? Goldman Sachs (15,746)
(789) Ferrari NV Goldman Sachs 1,828
1,107 Ferroglobe Plc Bank of America Merrill Lynch 959
2,853 Ferroglobe Plc Goldman Sachs 4,121
(508) Fiat Chrysler Automobiles NV Goldman Sachs 202
4,052 'Izl!lge“ty National Information Services Goldman Sachs (976)
631 Financial Engines Inc Bank of America Merrill Lynch 473
511 Financial Engines Inc Goldman Sachs 383
1,679 Finisar Corp Goldman Sachs 1,801
873 Finisar Corp Bank of America Merrill Lynch 54
3,992 First BanCorp/Puerto Rico Bank of America Merrill Lynch 918
(61) First Citizens BancShares Inc/NC [iAEd  Goldman Sachs (1,707)
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1,416
(698)
1,809
4,911
674
80
2,626
(5,640)
973
1,841
(52)
(15,724)
(387)
(883)
(243)
180
1,018
(166)
(€D
(1,750)
(2,916)

2,449

1,679

1,807
(488)
99
1,342
960
(848)
(1,334)
(744)
(3,812)
(83)
1,234
1,624

779

(1,119)
(2,827)
(2,471)
(808)
431
412
72
503
(5.460)

First Data Corp BiARY

First Financial Bankshares Inc

First Horizon National Corp

First Horizon National Corp

First Horizon National Corp

First Interstate BancSystem Inc BZARY
First Interstate BancSystem Inc [3AsY
First Midwest Bancorp Inc/IL

First Republic Bank/CA

First Republic Bank/CA

First Solar Inc

FirstEnergy Corp

Fiserv Inc

Five Below Inc

Five Below Inc

Flagstar Bancorp Inc

Flagstar Bancorp Inc

FleetCor Technologies Inc

FMC Corp

Foot Locker Inc

Ford Motor Co
Forest City
(Reit)
Forest City
(Reit)
Fortinet Inc

Realty Trust Inc [iAsZ

Realty Trust Inc [R3ilAR?

Fortinet Inc

Fortune Brands Home & Security Inc
Fortune Brands Home & Security Inc
Fortune Brands Home & Security Inc
Forward Air Corp

Franklin Electric Co Inc
Freeport-McMoRan Inc
Freeport-McMoRan Inc

FTI Consulting Inc

G-111 Apparel Group Ltd

G-111 Apparel Group Ltd

Gaming and Leisure
(Reit)
Gannett Co Inc

Properties Inc

Gartner Inc

Gartner Inc

Gartner Inc

GaslLog Ltd

GATX Corp

GATX Corp

GATX Corp

General Electric Co

Bank of America
Bank of America
Goldman Sachs
Bank of America
Morgan Stanley
Bank of America
Goldman Sachs
Bank of America
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Morgan Stanley
Goldman Sachs
Bank of America
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs

Bank of America

Goldman Sachs

Morgan Stanley
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Bank of America

Bank of America

Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
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Merrill
Merrill

Merrill

Merrill

Merrill
Merrill

Merrill
Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Lynch
Lynch

Lynch

Lynch

Lynch
Lynch

Lynch
Lynch

Lynch

Lynch

Lynch

Lynch
Lynch

Lynch

Lynch

(680)
(2,778)
2,587
6,529

910
236
7,747
(9,797)
4,022
7,951
141
13,501
487)
(3,290)
(788)
189
784
(275)
(CD)
(13,208)
(1,347)

(1,450)

(948)

2,711
(755)
63
4,576
2,602
(1,099)
(3,443)
155
(488)
(114)
7,034
9,257

(713)

(884)
(8.,920)
(6,456)
(1,534)
237
1,711
309
2,470
(1,256)



EDINETOOOO

O000DO00o0DOo0ooOognoo(eens)
OOoOooooooodoooooooodd

(29,514) General Electric Co Bank of America Merrill Lynch (6,788)
1,377 General Motors Co Goldman Sachs 1,459
(2,655) Genesee & Wyoming Inc [B3lAR? Goldman Sachs (14,909)
(4,580) Genpact Ltd Goldman Sachs (4,666)

485 Gentex Corp Goldman Sachs 641
(612) Gentherm Inc Goldman Sachs (2,020)
(126) Genuine Parts Co Goldman Sachs (205)
(751) GEO Group Inc/The (Reit) Goldman Sachs (585)
(1,506) GEO Group Inc/The (Reit) Morgan Stanley (1,370)
(3,049) GEO Group Inc/The (Reit) Bank of America Merrill Lynch (4,695)
397 Gibraltar Industries Inc Bank of America Merrill Lynch 893
4,632 Gibraltar Industries Inc Goldman Sachs 10,422
(1,775) Gigamon Inc Goldman Sachs 89
192  Glaukos Corp Bank of America Merrill Lynch 608
(1,229) Global Net Lease Inc (Reit) Bank of America Merrill Lynch 102
100 Global Payments Inc Goldman Sachs (153)
497  Globant SA Bank of America Merrill Lynch 2,625
1,936 Globant SA Goldman Sachs 6,601
(1,451) GoDaddy Inc [33Ag2 Goldman Sachs 812
3,108 Gogo Inc Goldman Sachs 2,735
4,807 Gogo Inc Bank of America Merrill Lynch 4,230
1,273 Golar LNG Ltd Goldman Sachs 3,934
(391) Golar LNG Ltd Morgan Stanley (842)
(1,132) Goldman Sachs Group Inc/The Bank of America Merrill Lynch (8,237)
(1,432) Goodyear Tire & Rubber Co/The Bank of America Merrill Lynch (1,592)
(4,103) Goodyear Tire & Rubber Co/The Goldman Sachs (11,716)
(3,435) Goodyear Tire & Rubber Co/The Morgan Stanley (2,715)
315 GoPro Inc RiAgY Bank of America Merrill Lynch (20)
(41) Graham Holdings Co (3B3g Goldman Sachs (660)
(651) Gramercy Property Trust (Reit) Bank of America Merrill Lynch 137
(1,586) Gramercy Property Trust (Reit) Goldman Sachs 333
(2,747) Gramercy Property Trust (Reit) Morgan Stanley 961
(6,234) Graphic Packaging Holding Co Goldman Sachs 786
(437) Graphic Packaging Holding Co Bank of America Merrill Lynch (146)
1,547 Gray Television Inc Goldman Sachs (193)
358 Great Western Bancorp Inc Bank of America Merrill Lynch 1,081
263  Greenbrier Cos Inc/The Bank of America Merrill Lynch 883
347  Greenbrier Cos Inc/The Goldman Sachs 916
(765) GrubHub Inc Goldman Sachs (2,093)
(405) Guess? Inc Goldman Sachs (223)
1,474 Guidewire Software Inc Goldman Sachs (8,205)
5,241 H&R Block Inc Bank of America Merrill Lynch 2,586
5,891 H&R Block Inc Goldman Sachs 3,146
2,681 H&R Block Inc Morgan Stanley (483)
78 Halliburton Co Bank of America Merrill Lynch 61
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(2,022)
161
1,200
(224)
(8,671)
(575)
249
98
3,057
72
(320)
(1,062)
(846)
579
1,741
(4,706)
(3,196)
(6,314)
878
945
143
(4,597)
234
142
6,412
4,913
2,437
12,094
35,136
16,829
(961)
(1,840)
(474)
157
982
(2,144)
(329)
(289)
(3,063)
3,016
2,893
3,507
(3,028)
9,336
53

Halyard Health Inc

Hanover Insurance Group Inc/The
Hanover Insurance Group Inc/The
Harley-Davidson Inc
Harley-Davidson Inc
Harley-Davidson Inc

Harris Corp

Harsco Corp

Hawaiian Holdings Inc
Hawaiian Holdings Inc

HB Fuller Co

HCA Healthcare Inc

HCA Healthcare Inc

HD Supply Holdings INC

HD Supply Holdings INC
Healthcare Services Group Inc
Healthcare Services Group Inc
Healthcare Services Group Inc
HEICO Corp

HEICO Corp

Helen of Troy Ltd

Helix Energy Solutions Group Inc
Helmerich & Payne Inc
Helmerich & Payne Inc

Hershey Co/The

Hershey Co/The

Hershey Co/The

Hewlett Packard Enterprise Co
Hewlett Packard Enterprise Co
Hewlett Packard Enterprise Co
HFF Inc (3AE

HFF Inc [5AGE

Hill-Rom Holdings Inc

Hilltop Holdings Inc

Hilltop Holdings Inc

Hilton Worldwide Holdings Inc
Hilton Worldwide Holdings Inc
HollyFrontier Corp

Hollysys Automation Technologies Ltd
Home BancShares Inc/AR
Honeywell International Inc
Hope Bancorp Inc

Horizon Pharma Plc

Hormel Foods Corp

Hortonworks Inc

Goldman Sachs (7,016)
Bank of America Merrill Lynch 172
Goldman Sachs 419
Bank of America Merrill Lynch (373)
Goldman Sachs (15,258)
Morgan Stanley (209)
Goldman Sachs 1,123
Bank of America Merrill Lynch 73
Goldman Sachs 14,368
Bank of America Merrill Lynch 338
Goldman Sachs (1,011)
Goldman Sachs (9,473)
Morgan Stanley (4,752)
Bank of America Merrill Lynch 881
Goldman Sachs 3,510
Goldman Sachs (6,400)
Bank of America Merrill Lynch (3,791)
Morgan Stanley (6,752)
Bank of America Merrill Lynch (830)
Goldman Sachs (1,571)
Goldman Sachs (38)
Goldman Sachs (2,276)
Bank of America Merrill Lynch 384
Goldman Sachs 401
Goldman Sachs 23,652
Bank of America Merrill Lynch 16,342
Morgan Stanley 5,776
Bank of America Merrill Lynch 10,428
Goldman Sachs 22,013
Morgan Stanley 5,722
Bank of America Merrill Lynch (394)
Goldman Sachs (573)
Goldman Sachs 56
Goldman Sachs 357
Bank of America Merrill Lynch 2,140
Goldman Sachs (1,251)
Bank of America Merrill Lynch (382)
Goldman Sachs (445)
Goldman Sachs 1,777
Goldman Sachs 6,997
Goldman Sachs 23,307
Goldman Sachs 4,840
Goldman Sachs (2,413)
Goldman Sachs 31,462
Bank of America Merrill Lynch 48
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659 Hortonworks Inc Goldman Sachs 408
1,156 Houghton Mifflin Harcourt Co Bank of America Merrill Lynch 1,156
1,880 Houghton Mifflin Harcourt Co Goldman Sachs 1,880

(685) Howard Hughes Corp/The Bank of America Merrill Lynch 305
(3,033) Howard Hughes Corp/The Goldman Sachs (1,327)
(3,518) Howard Hughes Corp/The Morgan Stanley (2,814)
5,174 HP Inc Bank of America Merrill Lynch (337)
4,600 HP Inc Goldman Sachs (263)

10,841 HP Inc Morgan Stanley (210)
1,263 HRG Group Inc Bank of America Merrill Lynch 3,890
1,194 HRG Group Inc Goldman Sachs 3,678
1,238 Hubbell Inc Goldman Sachs 8,295

16  Hubbell Inc Bank of America Merrill Lynch 77
6,870 Humana Inc Bank of America Merrill Lynch 134,995

512  Huntington Ingalls Industries Inc Goldman Sachs 2,313
(1,740) Hyatt Hotels Corp [3ARE Bank of America Merrill Lynch (3,624)
(1,330) I1AC/InterActiveCorp Bank of America Merrill Lynch (2,009)

(801) IAC/InterActiveCorp Goldman Sachs (2,171)
(1,047) 1AC/InterActiveCorp Morgan Stanley 311
(2,252) ICU Medical Inc Goldman Sachs (13,596)
(2,846) ICU Medical Inc Morgan Stanley (10,957)
(3,317) ICU Medical Inc Bank of America Merrill Lynch (20,276)

(239) IDEX Corp Bank of America Merrill Lynch (963)

(459) IDEX Corp Goldman Sachs (2,275)

24 IDEXX Laboratories Inc Bank of America Merrill Lynch (50)

172 IDEXX Laboratories Inc Goldman Sachs (363)

475  IHS Markit Ltd Goldman Sachs 415

308 IHS Markit Ltd Bank of America Merrill Lynch 212

(115) 11-VI Inc Bank of America Merrill Lynch 469
(1,069) 11-VI Inc Goldman Sachs (1,039)
(3,437) ILG Inc Goldman Sachs 3,987

(151) Illumina Inc Goldman Sachs (3,138)

(28) IMAX Corp Bank of America Merrill Lynch @7

(928) IMAX Corp Goldman Sachs (1,438)
1,034 Imperva Inc Goldman Sachs 259

(462) INC Research Holdings Inc [ilARe Bank of America Merrill Lynch (554)

(327) Independent Bank Corp/Rockland MA Bank of America Merrill Lynch (1,504)

703  Ingersoll-Rand Plc Bank of America Merrill Lynch 1,796
1,724 Ingersoll-Rand Plc Goldman Sachs 4,980

529  Innospec Inc Goldman Sachs 2,989
(1,471) Innoviva Inc Bank of America Merrill Lynch (235)
(1,133) Inovalon Holdings Inc [iARE* Bank of America Merrill Lynch 24)
1,655 Insight Enterprises Inc Goldman Sachs 6,339
(1,467) Integra LifeSciences Holdings Corp Bank of America Merrill Lynch (2,650)
(1,356) Integra LifeSciences Holdings Corp Goldman Sachs (2,739)
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(358)
(4,564)
(3.388)
(3,222)

6,181
10,826
10,177

9,144

1,130
22,939
11,916
11,524

(75)
736

5,915

(294)

4,79

(988)

533
254

86
429
746

2,057

(769)

(145)

4,476

746

2,268

2,749

(296)

(460)

2,571
(4,957)
(2,892)

(659)
(2,376)

219
(5.105)
(40,715)
255
505
469
(2,232)
(1,304)

Integra LifeSciences Holdings Corp
Integrated Device Technology Inc
Intel Corp

Interactive Brokers Group Inc [iAgZ
Intercontinental Exchange Inc
InterDigital Inc/PA

InterDigital Inc/PA

InterDigital Inc/PA

International Business Machines Corp
Interpublic Group of Cos Inc/The
Interpublic Group of Cos Inc/The
Interpublic Group of Cos Inc/The
InterXion Holding NV

Invesco Ltd

Invesco Ltd

Invesco Mortgage Capital Inc (Reit)
Investors Bancorp Inc

Iqgvia Holdings Inc

Iridium Communications Inc

iRobot Corp

Itron Inc

ITT Inc

ITT Inc

ITT Inc

J&J Snack Foods Corp

j2 Global Inc

Jabil Circuit Inc

Jabil Circuit Inc

Jabil Circuit Inc

Jack in the Box Inc

Jacobs Engineering Group Inc
Jacobs Engineering Group Inc
Jagged Peak Energy Inc

JetBlue Airways Corp

John Bean Technologies Corp

John Bean Technologies Corp

John Bean Technologies Corp

John Wiley & Sons Inc [iAgZ
Johnson Controls International Plc
Johnson Controls International Plc
Jones Lang LaSalle Inc

Jones Lang LaSalle Inc

Jones Lang LaSalle Inc

JPMorgan Chase & Co

Juniper Networks Inc

Morgan Stanley
Goldman Sachs
Goldman Sachs
Morgan Stanley
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Morgan Stanley
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Bank of America
Bank of America
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Goldman Sachs
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Merrill

Merrill

Merrill

Merrill
Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Lynch

Lynch

Lynch

Lynch
Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

(419)
5,390
2,224

(8,506)
25,218
50,637
48,194
15,967
1,958
33,145
10,486
16,303
(63)
1,266
9,842
41
2,902
(245)
166
(602)
(€)
1,227
3,342
9,215
(8,744)
(149)
(879)
(491)
Q,777)
(11,935)
(1,748)
@17)
2,340
(5,215)
(22,453)
(3,908)
(19,610)
(81)
(12,099)
(69,623)
577
1,535
512
(13,604)
(3,051)
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(765)
(892)
(3.312)
695
1,482
1,632
6,286
10,854
5,799
1,361
164
11,487
8,422
(1,243)
(119)
6,253
(1,619)
(683)
(450)
2,747
811
5,109
3,299
15,768
200
1,702
(780)
(2,784)
(1,491)
(194)
(4,154)
(4,353)
(5,517)
582
655
(41)
348
2,257
6,385
2,261
5,869
2,187
1,030
3,561
2,768

Kaiser Aluminum Corp
Kaman Corp

Kaman Corp

Kansas City Southern
Kansas City Southern
Kansas City Southern

KAR Auction Services Inc
KAR Auction Services Inc
KAR Auction Services Inc
KBR Inc

Keane Group Inc

Kellogg Co

Kellogg Co

Kemper Corp

Kemper Corp

KeyCorp

Keysight Technologies Inc
Kilroy Realty Corp (Reit)
Kirby Corp

KLA-Tencor Corp

Knowles Corp

Kohl§s Corp

Kohl8ds Corp

Kohl8&s Corp

Koninklijke Philips NV Reg
Koninklijke Philips NV Reg
Kosmos Energy Ltd

Kraft Heinz Co/The

Kroger Co/The

Kroger Co/The

L Brands Inc

L Brands Inc

L Brands Inc

Ladder Capital Corp (Reit)
Ladder Capital Corp (Reit)
Lancaster Colony Corp
Landstar System Inc
Landstar System Inc
Landstar System Inc
Laredo Petroleum Inc
Laredo Petroleum Inc

Lear Corp

Lear Corp

Lear Corp

Legg Mason Inc

Bank of America
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Morgan Stanley
Bank of America
Morgan Stanley
Goldman Sachs
Goldman Sachs
Morgan Stanley
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Bank of America
Morgan Stanley
Goldman Sachs
Bank of America
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Merrill
Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Lynch
Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

(3.611)
(3,556)
(13,487)
43
8,522
6,446
13,411
25,440
12,500
544
95
37,333
13,728
(2,635)
(61)
6,081
1,101
(1,331)
(1,980)
(824)
105
33,617
21,707
80,890
(109)
(386)
@a72)
(6,942)
(6,130)
(836)
(23,387)
(24,507)
(24,330)
23
26
(130)
2,052
15,361
47,274
1,447
3,894
14,664
5,346
18,831
4,470



EDINETOOOO

O000DO00o0DOo0ooOognoo(eens)
OOoOooooooodoooooooodd

3,510
2,122
432
4,544
10,799
(2,353)
(1,350)
(394)
175
553
160

(1,074)

733
163
(5,063)
(3,337)
607
7,334
8,569
6,223
(146)
(227)
(45)
(115)
(176)
774
25
533
(5,558)
(145)
(798)
(4,415)
540
4,365
8,661
374
164
(3,539)
(4,254)
1,897
(2.821)
(164)
(1,433)
(4,446)

Legg Mason Inc

Legg Mason Inc
Leidos Holdings Inc
LendingClub Corp
LendingClub Corp
Lennar Corp [s5lAEE
Lennar Corp [&lAke
LGl Homes Inc

LHC Group Inc

LHC Group Inc
Liberty Global Plc [83AgY

Liberty Interactive Corp QVC Group

ARY

Liberty TripAdvisor Holdings Inc [BiARZ

Liberty Ventures [§3AgZ
Liberty Ventures [(3Ag¢
Life Storage Inc (Reit)
Life Storage Inc (Reit)

Lincoln Electric Holdings Inc

Lincoln National Corp
Lincoln National Corp
Lincoln National Corp
Lindsay Corp

Lions Gate Entertainment Corp [iBE?

Lithia Motors Inc [s3/AE?
Lithia Motors Inc [83ARY
Lithia Motors Inc [83/AEZ
Littelfuse Inc
Littelfuse Inc

Live Nation Entertainment Inc
Live Nation Entertainment Inc

LKQ Corp

LKQ Corp

LKQ Corp

LowelsZs Cos Inc

Lowesgs Cos Inc
Lowef&s Cos Inc
Lululemon Athletica Inc
Lululemon Athletica Inc
Lumentum Holdings Inc
Lumentum Holdings Inc
Luxoft Holding Inc

LyondelIBasell Industries NV [3/AgE

M&T Bank Corp
M&T Bank Corp
M&T Bank Corp

Goldman Sachs
Morgan Stanley
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Morgan Stanley
Bank of America
Bank of America
Goldman Sachs
Bank of America

Goldman Sachs

Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Morgan Stanley
Goldman Sachs
Goldman Sachs
Morgan Stanley

Merrill

Merrill

Merrill
Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Lynch

Lynch

Lynch
Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Bank of America Merrill Lynch

Goldman Sachs
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6,884
4,298
436
1,659
3,942
(10, 683)
(4,955)
(680)

21

66

320

(212)

(652)
(363)
(11,949)
(3,871)
2,689
19,948
20,480
16,927
(1,057)
(763)
64)
(299)
(483)
2,343
14
53
(559)
(164)
(578)
(8,322)
3,159
25,516
34,743
260
55
7,786
13,825
12,994
(7.363)
(1,337)
(10,748)
(33,411)
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(218)
(1,206)
(9,517)

(10,496)
(33,073)
(163)
66
(1,179)
(455)
(103)
1,311
864
1,866
6,379
841
1,086
(385)
(12)
(21)
(317)
(329)
(38)
518
(141)
(321)
4,517
375
1,619
3,382
3,674
(1,825)
478
(465)

1,847

268

1,666
2,770
306
(1,819)
(2.487)
686
(14,940)
(13,132)
(13,934)

Macerich Co/The (Reit)
Macerich Co/The (Reit)

MACOM Technology Solutions Holdings Inc

MACOM Technology Solutions Holdings Inc

MACOM Technology Solutions Holdings Inc

Macquarie Infrastructure Corp
Madison Square Garden Co/The [83Ag

Mallinckrodt Plc
Manhattan Associates Inc
Manitowoc Co Inc/The
ManpowerGroup Inc
ManpowerGroup Inc
Marathon 0il Corp
Marathon Oil Corp
Marathon Petroleum Corp
Marathon Petroleum Corp
Markel Corp

Markel Corp

Markel Corp

Marriott Vacations Worldwide Corp

Martin Marietta Materials
Martin Marietta Materials
Masimo Corp
Masimo Corp

Inc
Inc

Masonite International Corp

Mastercard Inc [83/A52
Matador Resources Co
Maxim Integrated Products
Maxim Integrated Products
Maxim Integrated Products
MAXIMUS Inc

MaxLinear Inc

MB Financial Inc

McCormick & Co

sharef ¢
McCormick & Co

sharef?
McDonaldi&s Corp

McKesson Corp

Inc/MD

Inc/MD

McKesson Corp

MDC Holdings Inc

MDU Resources Group Inc
Media General Inc-CVR

Inc
Inc
Inc

Bnon-voting

§¢non-voting

Medical Properties Trust Inc (Reit)

Medical Properties Trust Inc (Reit)

Medicines Co/The

Bank of America
Goldman Sachs
Bank of America
Morgan Stanley
Goldman Sachs
Bank of America
Morgan Stanley
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Morgan Stanley
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Bank of America
Bank of America

Goldman Sachs

Bank of America

Goldman Sachs
Morgan Stanley
Goldman Sachs
Goldman Sachs
Goldman Sachs
Bank of America
Bank of America
Morgan Stanley
Morgan Stanley
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Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill
Merrill

Merrill

Merrill
Merrill

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch
Lynch

Lynch

Lynch
Lynch

24
(665)
(17,702)
10,181
(59,023)
117
35
707)
30
(72)
6,319
2,817
584
1,957
268
71
(5.363)
(196)
(397)
28
(392)
94
1,109
(44)
(928)
(2,207)
286
(1,441)
(3.242)
(4,364)
(6,258)
215
(1,260)

12,931

915

1,463
16,011
2,769
(5,239)
(3,905)
93
(3.660)
197
7,524
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(3.588)
84)
(2,001)
237
(753)
(36)
(102)
(598)
248
1,392
1,617
23

66

25
(1,030)
518
1,967
(10, 858)
(18,976)
(8,941)
(143)
1,472
2,712
673
2,040
329
(4,188)
G4
2,323

1,680
243
(497)
563
(594)
(30)
(90)
(1,737)
5,110
(901)
1,781
2,899
(260)
393
227
363

MEDNAX Inc

MEDNAX Inc

MEDNAX Inc

Medtronic Plc

Mellanox Technologies Ltd
Mellanox Technologies Ltd
MercadoLibre Inc

MercadoLibre Inc

Mercury General Corp

Mercury General Corp

MetLife Inc

Mettler-Toledo International Inc
Mettler-Toledo International Inc
Mettler-Toledo International Inc
MGIC Investment Corp

MGM Growth Properties LLC [ARZ (Reit)
MGM Growth Properties LLC RiAR¢ (Reit)
MGM Resorts International

MGM Resorts International

MGM Resorts International
Michael Kors Holdings Ltd
Michael Kors Holdings Ltd
Michael Kors Holdings Ltd
Michael Kors Holdings Ltd
Michaels Cos Inc/The

Microchip Technology Inc
Microsoft Corp

MicroStrategy Inc BZAEZ
Mid-America Apartment Communities Inc
(Reit)

Milacron Holdings Corp

Milacron Holdings Corp

Mobile Mini Inc

Moelis & Co E:ARY

Molina Healthcare Inc

Monolithic Power Systems Inc
Monolithic Power Systems Inc

Monro Muffler Brake Inc

Monsanto Co

Moog Inc [RiAEY

Motorola Solutions Inc

MRC Global Inc

MSA Safety Inc

MSC Industrial Direct Co Inc [83AEY
MSCI Inc

MSCI Inc

Goldman Sachs

Bank of America Merrill Lynch
Morgan Stanley

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Goldman Sachs

Morgan Stanley

Bank of America Merrill Lynch
Goldman Sachs

Bank of America Merrill Lynch
Bank of America Merrill Lynch
Goldman Sachs

Morgan Stanley

Bank of America Merrill Lynch
Bank of America Merrill Lynch
Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Morgan Stanley

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Morgan Stanley

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Morgan Stanley

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs
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(13,468)
(365)
(464)

863
(7,191)
(344)
(1,149)
(3,032)
16
28
2,786
Q17
165
@172)
(845)
(114)
(433)
(9,229)
(14,792)
(6,616)
(38)
5,212
8,493
1,763
6,956
(1,006)
(1,492)
(28)
(707)

1,544
225
(1,392)
1,942
(1,417)
275
675
(4,516)
(2,136)
(4,064)
6,946
3,653
(672)
3,203
79
17)



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
OOoOooooooodoooooooodd

(7,476) Mueller Industries Inc Goldman Sachs (25,792)
5,402 Mueller Water Products Inc [AgZ Goldman Sachs 4,646
(1,746) MuleSoft Inc RiARY Goldman Sachs (987)
(836) Multi-Color Corp Goldman Sachs (2,613)
(834) Murphy Oil Corp Goldman Sachs (735)
(1,463) Murphy USA Inc Goldman Sachs (6,847)
(267) Murphy USA Inc Bank of America Merrill Lynch (729)
1,226 Nabors Industries Ltd Goldman Sachs 239
(86) National Beverage Corp Goldman Sachs (237)
(2,286) Navistar International Corp Morgan Stanley (8,078)
(3,615) Navistar International Corp Bank of America Merrill Lynch (10,430)
(8,429) Navistar International Corp Goldman Sachs (26,126)
(1,465) NCR Corp Goldman Sachs (2,901)
(963) Neenah Paper Inc Goldman Sachs (2,985)
(101) Nektar Therapeutics Goldman Sachs (26)
(4,785) Nektar Therapeutics Bank of America Merrill Lynch (53,879)
(3,739) Nektar Therapeutics Morgan Stanley (34,922)
(1,785) Neogen Corp Goldman Sachs (7,111)
544  NetApp Inc Bank of America Merrill Lynch 6,223
1,423 NetApp Inc Goldman Sachs 16,279
3,466 NetApp Inc Morgan Stanley 14,938
(461) Netflix Inc Goldman Sachs 2,242
1,023 NETGEAR Inc Goldman Sachs 1,766
507 NetScout Systems Inc Morgan Stanley 900
(12,992) Nevro Corp Morgan Stanley 89,775
4,612 New York Inc (Reit) Goldman Sachs (9,501)
2,756  New York Times Co/The [:AR¢ Bank of America Merrill Lynch 3,445
(2,930) Newell Brands Inc Goldman Sachs (7,014)
(1,192) Newell Brands Inc Bank of America Merrill Lynch (3,326)
(945) Newell Brands Inc Morgan Stanley (303)
2,187 Newfield Exploration Co Bank of America Merrill Lynch 2,799
6,711 Newfield Exploration Co Goldman Sachs 8,590
5,725 Newfield Exploration Co Morgan Stanley 3,149
4,616 Newmont Mining Corp Morgan Stanley 3,139
6,895 Newmont Mining Corp Bank of America Merrill Lynch 5,585
9,148 Newmont Mining Corp Goldman Sachs 7,449
(215) News Corp [3lARE Bank of America Merrill Lynch (122)
(2,829) News Corp [8iAg¢ Goldman Sachs (3,134)
(1,641) NextEra Energy Inc Goldman Sachs (2,782)
3,625 NIC Inc Goldman Sachs 2,900
(6,090) Nielsen Holdings Plc Goldman Sachs (4,971)
(1,131) NIKE Inc (3B} Goldman Sachs (4,154)
2,373 Noble Energy Inc Goldman Sachs 1,353
(1,032) Nordson Corp Goldman Sachs (2,557)
1,061 Nordstrom Inc Bank of America Merrill Lynch 5,601
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252  Nordstrom Inc Morgan Stanley 1,361
3,749 Nordstrom Inc Goldman Sachs 24,883
247  Norfolk Southern Corp Bank of America Merrill Lynch 2,448
1,683 Norfolk Southern Corp Morgan Stanley 14,978
343 Northern Trust Corp Bank of America Merrill Lynch 1,609
1,101 Northern Trust Corp Goldman Sachs 5,164
(2,344) Northwest Natural Gas Co Goldman Sachs (4,805)
1,257 NorthWestern Corp Bank of America Merrill Lynch 1,822
3,268 Norwegian Cruise Line Holdings Ltd Goldman Sachs (5,327)
2,154 NOW Inc Goldman Sachs 646
741 NRG Yield Inc [3CkE Goldman Sachs (185)
4,362 Nuance Communications Inc Bank of America Merrill Lynch 8,811
11,623 Nuance Communications Inc Goldman Sachs 23,478
1,677 Nuance Communications Inc Morgan Stanley 2,952
(1,537) Nucor Corp Bank of America Merrill Lynch (557)
1,140 Nutanix Inc [IARZ Bank of America Merrill Lynch 2,463
(928) Nuvasive Inc Bank of America Merrill Lynch (1,628)
(99) NuVasive Inc Morgan Stanley 117
306 NVIDIA Corp Goldman Sachs (4,256)
448 NxStage Medical Inc Goldman Sachs 157
660 NxStage Medical Inc Bank of America Merrill Lynch 231
(588) ORZReilly Automotive Inc Bank of America Merrill Lynch (12,468)
(859) OEZReilly Automotive Inc Goldman Sachs (20,347)
952 Oasis Petroleum Inc Bank of America Merrill Lynch 257
7,993 Oasis Petroleum Inc Goldman Sachs 2,158
(1,272) Oceaneering International Inc Goldman Sachs (891)
628 Oclaro Inc Bank of America Merrill Lynch 435
782 Oclaro Inc Goldman Sachs 154
1,614 OGE Energy Corp Bank of America Merrill Lynch 1,031
6,142 OGE Energy Corp Goldman Sachs 1,674
1,530 Ollief¥s Bargain Outlet Holdings Inc Goldman Sachs 4,158
1,489 Olliefds Bargain Outlet Holdings Inc Bank of America Merrill Lynch 3,511
(300) Omega Healthcare Investors Inc (Reit) Bank of America Merrill Lynch 76
(1,154) Omega Healthcare Investors Inc (Reit) Goldman Sachs 217
225 Omnicom Group Inc Bank of America Merrill Lynch 847
987  Omnicom Group Inc Goldman Sachs 5,547
1,425 ON Semiconductor Corp Goldman Sachs (2,069)
1,911 ON Semiconductor Corp Bank of America Merrill Lynch (2,340)
153 OneMain Holdings Inc Goldman Sachs 106
217  OneMain Holdings Inc Bank of America Merrill Lynch 305
159 ONEOK Inc Bank of America Merrill Lynch 184
558 ONEOK Inc Goldman Sachs 507
1,937 Oracle Corp Goldman Sachs 379
457  OraSure Technologies Inc Bank of America Merrill Lynch 1,353
233 Orbotech Ltd Bank of America Merrill Lynch (764)
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952
(419)
4,181
2,773
1,818
1,638
834
2,987
7,140
5,435
7,986
15,658
19,635
10,645
(2,744)
(795)
489
4,309
2,430
114
1,188
112
167
(12,997)
(7.,023)
(8,136)
234
123
126
(505)
126
2,822
777
529
3,867
761
401
(5,756)
(7.351)
(3,112)
925
697
129
55
149

Orbotech Ltd

Ormat Technologies Inc
Oshkosh Corp

Oshkosh Corp

Oshkosh Corp

Outfront Media Inc (Reit)
Owens & Minor Inc

Owens & Minor Inc

Owens Corning

Owens Corning

Owens Corning

PACCAR Inc

PACCAR Inc

PACCAR Inc

Pacific Premier Bancorp Inc

Pacira Pharmaceuticals Inc/DE

PacWest Bancorp

PacWest Bancorp

Palo Alto Networks Inc

Palo Alto Networks Inc

Palo Alto Networks Inc
Patrick Industries Inc
Pattern Energy Group Inc
Patterson-UTI Energy Inc
Patterson-UTIl Energy Inc
Patterson-UTI Energy Inc
Paylocity Holding Corp
PayPal Holdings Inc

PayPal Holdings Inc

PBF Energy Inc [BZAEZ
Peabody Energy Corp

Peabody Energy Corp

Peabody Energy Corp
Pegasystems Inc

Penske Automotive Group Inc
Penske Automotive Group Inc
Penske Automotive Group Inc
Penumbra Inc

Penumbra Inc

PepsiCo Inc

Performance Food Group Co
Performance Food Group Co
PerkinElmer Inc

Perrigo Co Plc

Philip Morris International Inc

Goldman Sachs
Goldman Sachs
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Morgan Stanley
Bank of America
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Bank of America
Morgan Stanley
Bank of America
Bank of America
Goldman Sachs
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Bank of America
Morgan Stanley
Morgan Stanley
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Bank of America
Goldman Sachs
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Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill
Merrill

Merrill

Merrill

Merrill

Merrill
Merrill

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch
Lynch

Lynch

Lynch

Lynch

Lynch
Lynch

(2,038)
(1,232)
23,533
12,340
10,290
(639)
328
1,772
41,769
13,098
46,718
21,179
25,608
30,019
(6.627)
(5,863)
1,431
14,311
(11,249)
(559)
(242)
758
3
(23,005)
(12,431)
(12,123)
(307)
(548)
(449)
381
275
6,560
1,819
(908)
11,507
2,140
1,227
(5,180)
(5.513)
(4,575)
2,220
1,673
(26)
126
56
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(1,728)
(9,065)
(26,266)
(19,461)
676
1,225
4,320
(1,291)
(3,946)
(1,976)
79
6,104
1,323
(235)
(6,867)
8,332
179
122
2,689
689
2,101
(3,305)
(48)
(2,085)
(90)
(293)
1,304
1,217
7,828
(6,025)
(1,389)
3,277
249
114
120
2,184
4,242
(2,086)
7,121
3,276
2,711
(242)
(3,080)
397
1,236

Phillips 66

Physicians Realty Trust (Reit)
Physicians Realty Trust (Reit)
Physicians Realty Trust (Reit)
Pilgrimi&s Pride Corp
Pilgrimgds Pride Corp
Pinnacle West Capital Corp
Pioneer Natural Resources Co
Pitney Bowes Inc

Plantronics Inc

Plantronics Inc

Platform Specialty Products Corp

PNM Resources Inc

Polaris Industries Inc
PolyOne Corp

Portland General Electric Co
Portland General Electric Co
Portland General Electric Co
PPG Industries Inc

PPL Corp

PPL Corp

PRA Group Inc

Priceline Group Inc/The
PriceSmart Inc

PriceSmart Inc

Primerica Inc

Primoris Services Corp
Primoris Services Corp
Principal Financial Group Inc
Procter & Gamble Co/The
Progress Software Corp
Prologis Inc (Reit)

Prologis Inc (Reit)
Proofpoint Inc

Proofpoint Inc

Properties Inc (Reit)
ProPetro Holding Corp

Proto Labs Inc

Prudential Financial Inc
Prudential Financial Inc
Prudential Financial Inc

PTC Inc

Public Service Enterprise Group Inc

Public Storage (Reit)
Pure Storage Inc [3ARE

Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Bank of America
Morgan Stanley
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Bank of America
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Bank of America
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
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Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill
Merrill

Merrill

Merrill

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch
Lynch

Lynch

Lynch

(6,237)
(1,088)
(3.152)
1,751
1,521
2,756
2,981
(4,216)
(3,354)
(5,530)
(88)
2,258
992
(1,962)
(16,481)
3,666
79
24
3,829
474
525
(3,305)
1,650
(12,652)
(349)
(684)
1,799
2,224
22,153
(7,627)
(431)
@71)
(230)
(236)
(119)
42,916
7,466
(24,719)
39,758
19,400
15,859
600
(5,144)
516
1,099
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(913)
(2,867)
(1,254)

(108)

(61)
2,532
1,036
6,146

158

(45,278)
(27,562)
5,027
4,870
6,624
(5,342)
2,870
(12,888)
(2,087)

211
1,552

502

(245)

(646)

(319)
(3,211)

1,425

423

863

958

255

119

(129)

(779)

(551)
(1,517)

(10,104)

1,422
2,557
26
239

(590)
758
2,323

Qorvo Inc

Qorvo Inc

Qorvo Inc

Quaker Chemical Corp
Quaker Chemical Corp

Quest Diagnostics Inc
Quest Diagnostics Inc
Quest Diagnostics Inc
Quotient Technology Inc
Radian Group Inc

Radian Group Inc

Ralph Lauren Corp

Ralph Lauren Corp

Ralph Lauren Corp

Rambus Inc

Raymond James Financial Inc
Rayonier Inc (Reit)

RBC Bearings Inc

Realogy Holdings Corp
Realogy Holdings Corp
Realogy Holdings Corp
RealPage Inc

RealPage Inc

RealPage Inc

Red Rock Resorts Inc [BiARZ
Redfin Corp

Regal Beloit Corp

Regal Beloit Corp

Reliance Steel & Aluminum Co
RenaissanceRe Holdings Ltd
RenaissanceRe Holdings Ltd
ResMed Inc

ResMed Inc

Retail Opportunity
(Reit)

Retail Properties of America Inc [ilAR?
(Reit)

Retail Properties of America Inc [ilARY
(Reit)

REV Group Inc

Investments Corp

Rexnord Corp

RH
RingCentral Inc [ZlAR¢
RLI Corp

RLJ Lodging Trust (Reit)
Robert Half International Inc

Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Morgan Stanley
Bank of America
Bank of America
Morgan Stanley
Morgan Stanley
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Bank of America
Morgan Stanley
Goldman Sachs
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs

Goldman Sachs
Bank of America

Goldman Sachs

Goldman Sachs
Goldman Sachs
Bank of America
Bank of America
Goldman Sachs
Goldman Sachs
Bank of America
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Merrill

Merrill

Merrill

Merrill
Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill
Merrill

Merrill

Lynch

Lynch

Lynch

Lynch
Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch
Lynch

Lynch

1,615
1,595
991
(162)
207)
17,243
7,055
34,541
(63)
(7,244)
(827)
29,810
38,096
51,282
(2,297)
16,189
(1,418)
(27,569)
329
1,738
783
(100)
(322)
(96)
(9,554)
1,340
1,003
2,466
4,062
108
(20)
(43)
(597)
(48)
90

(1,348)

5,446
5,063

(104)
215

273)
364
8,177
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355
2,375
1,425
1,307

66

139

(2,549)
693

(763)
1,426
7,249
14,290
9,651

(175)

586

6,290
(2,124)
(160)
(1,552)
(3,144)
(504)
(113)
2,201
19,746
227
332
(350)
(408)
(6,485)
1,937
1,347
507
432
(433)
(988)
871
(1,871)
(2,476)
(316)
(628)
(107)
(3,026)
(11,404)
(67
(222)

Robert Half International Inc
Robert Half International Inc
Rockwell Automation Inc

Rockwel I Automation Inc

Rogers Corp

Roper Technologies Inc

Rowan Cos Plc [3AEY

Royal Caribbean Cruises Ltd

Royal Gold Inc

RPM International Inc

Ryder System Inc

Ryder System Inc

Ryder System Inc

Ryman Hospitality Properties (Reit)
S&P Global Inc

Sabra Health Care Inc (Reit)
salesforce.com Inc

SBA Communications Corp (Reit)
Schlumberger Ltd

Science Applications International Corp
Science Applications International Corp
Science Applications International Corp
Scorpio Tankers Inc

Scorpio Tankers Inc

Scotts Miracle-Gro Co/The

Scotts Miracle-Gro Co/The

Scotts Miracle-Gro Co/The

Scotts Miracle-Gro Co/The

Select Income (Reit)

Select Medical Holdings Corp
Semtech Corp

Sensata Technologies Holding NV
Sensata Technologies Holding NV
Sensient Technologies Corp
Service Corp International/US
ServiceMaster Global Holdings Inc
ServiceNow Inc

Shake Shack Inc [3AE?

Shenandoah Telecommunications Co
Shenandoah Telecommunications Co
Sherwin-Williams Co/The
Sherwin-Williams Co/The

Ship Finance International Ltd
Signature Bank/New York NY
Silicon Laboratories Inc

Goldman Sachs
Morgan Stanley
Goldman Sachs
Morgan Stanley
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs

Bank of America Merrill Lynch

Goldman Sachs
Morgan Stanley
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Morgan Stanley
Bank of America
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Morgan Stanley
Goldman Sachs
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Bank of America
Bank of America
Goldman Sachs
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
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Merrill
Merrill

Merrill

Merrill

Merrill

Merrill
Merrill

Merrill

Lynch
Lynch

Lynch

Lynch

Lynch

Lynch
Lynch

Lynch

1,250
4,869
1,685

(3,189)
321
1,069
(1,657)
(374)
2,060
3,137
28,127
53,515
51,319
93)
3,035
3,082
5,567
550
(2,794)
(18,736)
(1,994)
(66)
(440)
(3,949)
490
392
(910)
(628)
745
2,131
(3,704)
1,121
894
(1,412)
(1,458)
1,855
7,403
(5,628)
(412)
(1,731)
(964)
(24,178)
(11,404)
(298)
460
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(1,507)
52
370
13,722
(1,299)
(812)
(528)
405
(1,768)
343
(4,887)
(7,293)
(3,427)
310
295
204
(1,369)
1,862
(980)
(118)
(241)
(5,285)
(807)
93
331
365
552
(2,222)
683
152
33,032
5,369
15,964
8,480
(2,055)
2,120
765
(649)
988
2,277
(499)
(8,117)
(6,126)
(325)
577

Simpson Manufacturing Co Inc
SINA Corp/China

SINA Corp/China

Sirius XM Holdings Inc
SiteOne Landscape Supply Inc
Six Flags Entertainment Corp
SkyWest Inc

Skyworks Solutions Inc

Sleep Number Corp

SLM Corp

Snyderf&ds-Lance Inc
Snyderfi&s-Lance Inc
Snyderids-Lance Inc
SodaStream International Ltd
Sohu.com Inc

Sohu.com Inc

SolarEdge Technologies Inc
Sonic Corp

Sonoco Products Co
Sothebyl s

Sothebyk s

Southern Co/The

Southern Co/The

Spectrum Brands Holdings Inc
Spectrum Brands Holdings Inc

Spirit AeroSystems Holdings Inc B3ARZ
Spirit AeroSystems Holdings Inc [3ARE

Spirit Airlines Inc

Splunk Inc

Splunk Inc

Sprint Corp

Sprouts Farmers Market Inc
Sprouts Farmers Market Inc
Sprouts Farmers Market Inc
Square Inc [FAEZ

SRC Energy Inc

SRC Energy Inc

Stamps.com Inc

Stanley Black & Decker Inc
Stanley Black & Decker Inc
Starbucks Corp

Starbucks Corp

Starwood Property Trust Inc (Reit)

Steel Dynamics Inc
Steelcase Inc [iAgEY

Goldman Sachs
Bank of America Merrill Lynch
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Morgan Stanley
Goldman Sachs
Bank of America Merrill Lynch
Bank of America Merrill Lynch
Goldman Sachs
Morgan Stanley
Goldman Sachs
Bank of America Merrill Lynch
Goldman Sachs
Bank of America Merrill Lynch
Goldman Sachs
Goldman Sachs
Bank of America Merrill Lynch
Goldman Sachs
Goldman Sachs
Bank of America Merrill Lynch
Morgan Stanley
Goldman Sachs
Bank of America Merrill Lynch
Goldman Sachs
Goldman Sachs
Bank of America Merrill Lynch
Goldman Sachs
Goldman Sachs
Bank of America Merrill Lynch
Goldman Sachs
Morgan Stanley
Goldman Sachs
Goldman Sachs
Bank of America Merrill Lynch
Bank of America Merrill Lynch
Bank of America Merrill Lynch
Goldman Sachs
Bank of America Merrill Lynch
Goldman Sachs
Goldman Sachs
Goldman Sachs
Bank of America Merrill Lynch
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(3,833)
(328)
(1,477)
1,578
(6,690)
154
(956)
(1,124)
(8,168)
456
(16,723)
(20,189)
(6,202)
1,497
(1,058)
(951)
1,306
2,607
(2,352)
197)
(987)
684
(235)
220
1,246
432
2,219
(8,184)
(1,548)
72
(2,477)
18,791
55,874
25,694
8,145
1,887
567
2,180
537
11,135
(441)
(11,725)
(1,211)
(400)
455
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1,953 Steelcase Inc [BZAE? Goldman Sachs 2,832
97 Stepan Co Bank of America Merrill Lynch 434
(366) Stericycle Inc Morgan Stanley (1,120)
(782) Sterling Bancorp/DE Bank of America Merrill Lynch (755)
(1,381) Sterling Bancorp/DE Goldman Sachs (2,072)
1,771  Stryker Corp Goldman Sachs (843)
554  Stryker Corp Bank of America Merrill Lynch 165
(1,448) Sun Communities Inc (Reit) Goldman Sachs 87
1,127 Sunstone Hotel Investors Inc (Reit) Bank of America Merrill Lynch (32
4,051 Sunstone Hotel Investors Inc (Reit) Goldman Sachs 1,027
1,174 SunTrust Banks Inc Bank of America Merrill Lynch 4,506
4,924  SunTrust Banks Inc Goldman Sachs 16,818
464  Super Micro Computer Inc Bank of America Merrill Lynch 284
260 Super Micro Computer Inc Goldman Sachs 27
2,587 Superior Energy Services Inc Bank of America Merrill Lynch 3,378
718 Superior Energy Services Inc Goldman Sachs 969
206  Switch Inc A Bank of America Merrill Lynch (381)
545 Switch Inc A Goldman Sachs (1,008)
(162) Synaptics Inc Goldman Sachs (91)
73 SYNNEX Corp Bank of America Merrill Lynch 334
1,459  Synopsys Inc Bank of America Merrill Lynch 5,795
1,919 Synopsys Inc Goldman Sachs 7,489
(457) Syntel Inc Goldman Sachs (617)
(1,084) T Rowe Price Group Inc Goldman Sachs (2,648)
315 T-Mobile US Inc Bank of America Merrill Lynch 1,487
718 T-Mobile US Inc Morgan Stanley 998
(2,715) Tableau Software Inc [B:AEY Goldman Sachs 2,853
171  Take-Two Interactive Software Inc Goldman Sachs (1,179
726 I;g?g Factory Outlet Centers Inc Goldman Sachs 465
(3,240) Tapestry Inc Bank of America Merrill Lynch (4,925)
(1,458) Tapestry Inc Goldman Sachs (1,800)
(94) Tapestry Inc Morgan Stanley (¢ND)
775 Target Corp Bank of America Merrill Lynch 5,703
20,616 Target Corp Morgan Stanley 91,535
(2,166) Taubman Centers Inc (Reit) Goldman Sachs (5,284)
(134) Taubman Centers Inc (Reit) Bank of America Merrill Lynch (254)
(598) Taylor Morrison Home Corp [3lABZ Bank of America Merrill Lynch (345)
(2,569) Taylor Morrison Home Corp [BilAgY Goldman Sachs (2,586)
9,982 TD Ameritrade Holding Corp Goldman Sachs 20,363
1,498 TE Connectivity Ltd Bank of America Merrill Lynch (1,795)
(344) TechnipFMC Plc Goldman Sachs (691)
949 Tegna Inc Morgan Stanley 218
5,067 Tegna Inc Bank of America Merrill Lynch 5,270
4,835 Tegna Inc Goldman Sachs 5,028
(205) Teleflex Inc Goldman Sachs (410)
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(52)
717
3,057
624
1,266
1,953
9,714
7,579
(1,875)
(3,086)
847
1,930
(398)
(560)
(68)
(2,141)
8,060
17,064
7,779
389
591
209
1,163
(16, 245)
(106)
322
124
1,194
1,278
1,278
(1,186)
(52)
(4,890)
63
379
550
1,912
678
(471)
(216)
(465)
(1,466)
2,791
(1,039)
(1,118)

Teleflex Inc

Telephone & Data Systems Inc
Telephone & Data Systems Inc
Telephone & Data Systems Inc
Tenet Healthcare Corp
Tenneco Inc

Tenneco Inc

Tenneco Inc

Teradata Corp

Teradyne Inc

Terex Corp

Terreno Realty Corp (Reit)
Tetra Tech Inc

Tetra Tech Inc

Texas Capital Bancshares Inc
Texas Capital Bancshares Inc
Texas Instruments Inc

Texas Instruments Inc

Texas Instruments Inc

Texas Roadhouse Inc
Textainer Group Holdings Ltd
Textainer Group Holdings Ltd
TherapeuticsMD Inc

Third Point Reinsurance Ltd
Thor Industries Inc

Tiffany & Co

Tiffany & Co

Tivity Health Inc

TiVo Corp

TiVo Corp

TJIX Cos Inc/The

Torchmark Corp

Torchmark Corp

Toro Co/The

Toro Co/The

Tractor Supply Co

Tractor Supply Co

Tractor Supply Co

Trade Desk Inc/The EilARE
Trade Desk Inc/The E:AgZ
TransDigm Group Inc
TransDigm Group Inc
TransUnion

Travelport Worldwide Ltd
Trimble Inc

Bank of America
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
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Merrill
Merrill

Merrill
Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Lynch
Lynch

Lynch
Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

89
874
2,001
664
357
9,745
47,840
28,573
(4,313)
5,215
3,040
154
(228)
(873)
(584)
(21,505)
4,191
8,495
(3,501)
434
75
(33)
174
(12,996)
137
108
77
3,582
1,789
1,789
(2,681)
(209)
(15,800)
200
1,165
3,872
13,460
1,800
793
()
(5,496)
(24,599)
1,396
Q)
(604)
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1,011
1,352
1,111

754
205
(457)
(6,153)
(1,582)
(3,008)
1,525
1,822
(3,674)
(491)
(1,862)
(1,268)
(264)
1,305
2,159
382
2,114
(5,615)
(5.206)
(7,666)
(12,437)
(3,814)
(790)
1,152
1,712
787
253
(147)
(36)
(303)

(96,898)

(20,264)

(28,790)

92
2,249
(966)
(2,970)
1,039
1,579
933
(590)
789

Trinseo SA

Trinseo SA

Trinseo SA

Triton International Ltd/Bermuda
Triton International Ltd/Bermuda
Triumph Group Inc

Tronox Ltd [ZAgZ

TrueBlue Inc

TTM Technologies Inc

Tutor Perini Corp

Tutor Perini Corp

Twenty-First Century Fox Inc [:AR?
Tyler Technologies Inc

Tyler Technologies Inc

Tyler Technologies Inc

Tyson Foods Inc [BZAEZ

UGl Corp

UGl Corp

Ultra Petroleum Corp

Ultra Petroleum Corp

Under Armour Inc [2ARF

Under Armour Inc (3AgZ

Under Armour Inc [ARE

Under Armour Inc [:CR?

Under Armour Inc [(ZCEZ

UniFirst Corp/MA

Union Pacific Corp

Union Pacific Corp

Union Pacific Corp

United Natural Foods Inc

United Parcel Service Inc (B2
United Rentals Inc

United Rentals Inc

Uniti Group Inc (Reit)

Uniti Group Inc (Reit)

Uniti Group Inc (Reit)

Universal Corp/VA

Universal Corp/VA

Universal Health Services Inc [8:B3Z
Universal Health Services Inc BZBEZ
Unum Group

Unum Group

Unum Group

Urban Edge Properties (Reit)

US Foods Holding Corp

Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Bank of America
Morgan Stanley
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Morgan Stanley
Bank of America
Bank of America
Morgan Stanley
Goldman Sachs
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Goldman Sachs
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Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

3,336
6,878
5,722

(586)
(169)
(914)
12,552
(2,531)
(90)
1,822
3,502
(8,837)
(2,212)
(7,084)
(5.667)
(309)
540
1,266
435
2,410
(6,962)
(3.072)
(9,659)
(14,031)
(1,983)
(8,058)
9,516
14,261
6,501
503
(847)
(207)
(2,070)

(63,849)

(13,374)

(14,395)

71
1,375

(12,079)

(37,184)
3,865
5,874
2,874

(85)
2,154
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448
(741)
(2,009)
(2,943)
202
51
8,384
10,456
13,578
692
(1,445)
(30)
(2.688)
324
74
(1,280)
(6,611)
1,015
1,360
10,685
778
1,009
1,115
8,533
(11,752)
(53,220)
(768)
281
495
2,359
11,357
8,048
(5,871)
(1,173)
31
2,710
435
1,346
1,555
5,482
2,083
(27,567)
1,177
(125)
6,116

US Foods Holding Corp
US Silica Holdings Inc
USANA Health Sciences Inc
USG Corp

Vail Resorts Inc

Vail Resorts Inc
Valero Energy Corp
Valero Energy Corp
Valero Energy Corp
Validus Holdings Ltd
Valmont Industries Inc
Valmont Industries Inc
Vantiv Inc [ZA8Z
Varonis Systems Inc
Varonis Systems Inc
Vector Group Ltd
Vector Group Ltd
Vectren Corp

Vectren Corp

Vectren Corp

Venator Materials Plc
Venator Materials Plc
Ventas Inc (Reit)
Ventas Inc (Reit)
VEREIT Inc (Reit)
VEREIT Inc (Reit)
VeriFone Systems Inc
Verint Systems Inc
Verint Systems Inc
Verint Systems Inc
VeriSign Inc

VeriSign Inc

Verisk Analytics Inc
Verisk Analytics Inc
Verizon Communications Inc
Verizon Communications Inc
Versum Materials Inc
Versum Materials Inc
Viacom Inc [zBs¢
Viacom Inc [3BEY
Viacom Inc [:Bjs¢
ViaSat Inc

Viavi Solutions Inc
Virtusa Corp

Visa Inc [82AR%

Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Morgan Stanley
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Morgan Stanley
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Morgan Stanley
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Bank of America
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Bank of America
Bank of America
Goldman Sachs
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Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill
Merrill

Merrill
Merrill

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch
Lynch

Lynch
Lynch

1,054
(178)
(12,355)
(9,581)
(1,381)
@7y
21,882
27,290
16,429
(284)
(12,533)
(282)
(5.222)
(291)
(83)
(273)
(2,173)
2,092
3,323
26,938
(537)
(D
101
543
1,643
10,644
(46)
492
769
4,203
49,062
7,968
(15,788)
(2,946)
101
12,774
78
16
5,754
20,283
4,499
(42,656)
349
(205)
861
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5,718
4,418
8,166
1,207
3,833

(734)
244
276
119
(100)
(5,369)
2,921
1,294
2,738
(3,298)
17,548
1,454
107
1,020
(293)
(478)
(€D
(723)
(2,184)
(71,807)
(68,337)
568
2,177
192
1,147
4,550
329

(11,098)

(25,390)

(12,046)
2,965

32,078
11,517
9,260
43
404
(12,773)
182
1,712
1,246

Vishay Intertechnology Inc
Vishay Intertechnology Inc
Vishay Intertechnology Inc
Inc BilARE
Inc [3lAG?

Vonage Holdings Corp

VMware
VMware

Vulcan Materials Co

Vulcan Materials Co

WABCO Holdings Inc

Wabtec Corp/DE

Waddell & Reed Financial Inc (AR
WageWorks Inc

WageWorks Inc

WageWorks Inc

Walgreens Boots Alliance Inc

Walt Disney Co/The

Walt Disney Co/The

Walt Disney Co/The

Warrior Met Coal Inc

Waste Connections Inc

Waters Corp

Wayfair Inc [ilAY

Wayfair Inc BZAEZ

WD-40 Co
Weatherford
Weatherford
Weatherford
Weatherford
Weingarten Realty Investors (Reit)

International Plc
International Plc
International Plc
International Plc

Weingarten Realty Investors (Reit)
Weingarten Realty Investors (Reit)
WellCare Health Plans Inc

Wells Fargo & Co

Wells Fargo & Co

Wells Fargo & Co

Wendy®2s Co/The

Westar Energy Inc

Westar Energy Inc

Westar Energy Inc

Western Digital Corp

Western Digital Corp

Western Union Co/The

Westlake Chemical Corp

Whiting Petroleum Corp

WildHorse Resource Development Corp

Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Morgan Stanley
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Bank of America
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
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Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

(143)
(3,212)
(6,592)
(2,824)

(16,904)

(708)
730
402
226

(412)

(6,640)
14,313
3,559
7,530

(6,757)
30,264
4,157
285

(5,939)

(125)

(115)
€))

(872)

(15,506)
10,412

5,809
an
419
12
294
2,191
2,011

(28,832)

(60,936)

(33,344)

1,660
37,852
13,590
10,742

(558)

(3,051)

(3,960)
330
4,237
2,542
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(441) Williams-Sonoma Inc Goldman Sachs (516)
(127) Winnebago Industries Inc Bank of America Merrill Lynch (448)
(443) Winnebago Industries Inc Goldman Sachs (1,561)
534  Wix.com Ltd Morgan Stanley (742)
(145) Workday Inc BilAR¢ Goldman Sachs 1,683
407 World Fuel Services Corp Bank of America Merrill Lynch 773
998 World Fuel Services Corp Goldman Sachs 1,896
(270) World Wrestling Entertainment Inc EiA8Z Bank of America Merrill Lynch (165)
304 Worthington Industries Inc Bank of America Merrill Lynch 388
(1,762) WP Carey Inc (Reit) Bank of America Merrill Lynch 833
(3,599) WP Carey Inc (Reit) Goldman Sachs 1,718
(2,009) WP Carey Inc (Reit) Morgan Stanley 1,195
(1,244) WPX Energy Inc Bank of America Merrill Lynch (230)
(2,303) WPX Energy Inc Goldman Sachs (1,009)
5,305 WR Grace & Co Goldman Sachs 2,208
1,790 WR Grace & Co Bank of America Merrill Lynch 753
4,565 WR Grace & Co Morgan Stanley 1,029
(175) Wright Medical Group NV Goldman Sachs 48
(106) Ww Grainger Inc Bank of America Merrill Lynch (1,902)
(71) Ww Grainger Inc Goldman Sachs (1,132)
(1,384) Wyndham Worldwide Corp Goldman Sachs (7,930)
(4,605) Xenia Hotels & Resorts Inc (Reit) Goldman Sachs (1,704)
255  Xperi Corp Bank of America Merrill Lynch 153
2,171 Xperi Corp Goldman Sachs 1,303
(128) YELP Inc Goldman Sachs 259
581  Yum! Brands Inc Goldman Sachs 1,925
(991) Zayo Group Holdings Inc Goldman Sachs (187)
(163) Zebra Technologies Corp [2zAgZ Goldman Sachs (124)
(1,336) Zendesk Inc Goldman Sachs 240
(11,504) Zillow Group Inc (3Ck2 Goldman Sachs (12,035)
(361) Zillow Group Inc [:lCs? Bank of America Merrill Lynch 605
(21,189) Zillow Group Inc RiCEZ Morgan Stanley (1,271)
(1,998) Zimmer Biomet Holdings Inc Morgan Stanley (11,289)
1,571 Zions Bancorporation Morgan Stanley 5,059
238  Zoetis Inc Bank of America Merrill Lynch 277
2,622 Zoetis Inc Goldman Sachs 4,401
3,005 Zoetis Inc Morgan Stanley 2,590
(175) Zogenix Inc Bank of America Merrill Lynch (21)
(143) Zogenix Inc Goldman Sachs 31
20,217 Zynga Inc EiARZ Goldman Sachs 3,942
555,749

1,217,693
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2017 11 30
State Street Bank
EUR 95,701,969 usb 111,576,379 & Trust Company 15/12/2017 2,437,934
State Street Bank
usb 3,045,854 EUR 2,595,704 & Trust Company 15/12/2017 (46,531)
2,391,403
State Street Bank
GBP 234,511 usb 308,967 & Trust Company 15/12/2017 7,667
State Street Bank
USD 3,579  GBP 2,709 & Trust Company 15/12/2017 79
7,588
State Street Bank
SEK 941,364 usb 112,675 & Trust Company 15/12/2017 391
State Street Bank
usD 4,572 SEK 38,188 & Trust Company 15/12/2017 (15)
376
2,399,367
2017 11 30
1 EUR Amsterdam Index 2017 12 143
(79 EUR CAC 40 Index 2017 12 (44,048)
1 EUR DAX Index 2017 12 2,153
(19) UsD E-Mini S&P 500 Index 2017 12 (51,854)
69 GBP FTSE 100 Index 2017 12 (81,571)
4 EUR FTSE MIB Index 2017 12 595
(25) HKD Hang Seng Index 2017 12 75,626
18 EUR IBEX 35 Index 2017 12 46,676
(78) SGD MSCI Singapore Index 2017 12 (6,626)
350 SEK OMX Stockholm 30 Index 2017 12 (49,368)
(32) CAD S&P/TSX 60 Index 2017 12 (60,774)
47 AUD SP1 200 Index 2017 12 3,604
72 CHF Swiss Market Index 2017 12 78,064
26 JPY Topix Index 2017 12 40,949
(46,431)
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2017 11 30
118 S&P 500 Index  Exchange Traded USD 2,450.00 19/1/2018 (185,260) 68,440
71 S&P 500 Index  Exchange Traded USD 2,500.00 19/1/2018 (147,325) 63,545
260 S&P 500 Index Exchange Traded USD 2,575.00 31/1/2018 (75,004) 542,100
(407,589) 674,085

2017 11 30
(189) S&P 500 Index Exchange Traded USD 2,300.00 19/1/2018 143,502 (41,958)
(260) S&P 500 Index Exchange Traded USD 2,450.00 31/1/2018 27,399  (217,100)
170,901  (259,058)

2017 11 30

83.34
83.34
16.66
100.00
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(2018 )

122,404,683

1,348,913

) 121,055,770

125,228,642

( ) 0.9667

1,980,230,382

9,105,790

) 1,971,124,592

2,027,248,415

( ) 0.9723

2,102,045,884

8,479,810

) 2,093,566,074

1,803,991,311

( ) 1.1605
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@
3,120
36,000
15,000
2017 12 7 2,435
@

3,120
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2018 )
77 1,370,366
0 0
70 5,786,434
147 7,156,800
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193

52

38
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@
( )
30 31
( 28 12 31 ) ( 29 12 31 )
12,415 19,097
49 11
127 171
2 3
1,163 1,585
2,771 2,642
1,192 1,384
- 0
845 860
5 33
18,573 25,789
1,087 946
449 411
1,536 1,358
8 4
98 42
106 47
0 3
972 1,124
501 588
8 25
1,483 1,741
3,127 3,147
21,701 28,937
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( )
30 31

( 28 12 31 Yy (29 12 31 )
86 119

3 4

75 74

392 593
1,385 1,737
1,141 1,245
52 150

263 438

- 79

- 15
1,884 1,886
141 144

37 9
5,465 6,500
60 55

258 262

29 74

348 392
5,813 6,892
2,435 3,120
2,316 3,001
3,846 3,846
6,162 6,847
336 336
6,953 11,739
7,290 12,076
15,887 22,044
0 0

0 0
15,887 22,044
21,701 28,937
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@
( )
30 31
( 28 1 1 29 1 1
28 12 31 ) 29 12 31 )
3,977 5,202
9,036 8,890
10,533 12,257
23,546 26,350
1,296 1,830
237 208
383 380
4,020 4,313
4,404 4,693
114 86
53 50
63 62
31 32
148 145
6,201 6,964
604 353
3,809 3,960
2,232 2,232
6,646 6,546
256 287
822 892
2,216 2,433
51 69
2 2
241 243
142 231
732 735
64 65
229 262
56 56
3 3
414 363
11,881 12,194
5,463 7,191

143/183



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

( )
30 31
( 28 1 1 ( 29 1 1
28 12 31 ) 29 12 31 )
3
12 -
0
16
- 34
1 -
1 34
5,479 7,158
163 119
163 119
5,315 7,039
1,920 2,223
76 29
3,318 4,786
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(©))
30 ( 28 1 1 28 12 31 )
( )
28 1 1 2,435 2,316 | 3,846 6,162 336 9,634 9,971 18,569 - - 18,569
6,000 6,000 6,000 6,000
3,318 3,318 3,318 3,318
0 0 0
)
- - - - - 2,681 2,681 2,681 0 0 2,681
28 12 31 2,435 2,316 | 3,846 6,162 336 6,953 7,290 15,887 0 0 15,887
31 ( 29 1 1 29 12 31 )
( )
29 1 1 2,435 2,316 | 3,846 6,162 336 6,953 7,290 15,887 0 0 15,887
685 685 685 1,370 1,370
4,786 4,786 4,786 4,786
0 0 0
)
685 685 - 685 - 4,786 4,786 6,156 0 0 6,156
29 12 31 3,120 3,001 | 3,846 6,847 336 11,739 12,076 22,044 0 0 22,044
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®

*

®

@

&)

( 28 12 31 ) ( 29 12 31 )
1,191 1,346
717 821

( 28 12 31 ) ( 29 12 31 )
484 508
1,361 1,713
173 356

( 28 12 31 ) ( 29 12 31 )
1,000 1,000
1,000 1,000
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( 8 1 1 ( 20 1 1
28 12 31 ) 20 12 31 )
4,730 4,670
377 438
630 824
4 48
)
( 28 1 1 28 12 31 )
10,158 10,158
1
)
28 9 8 6,000 590,667 28 9 9 28 9 9
( 29 1 1 20 12 31 )
10,158 4,842 15,000
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¢y
@
28 12 31
(€H) 12,415 12,415
@ 1,163 1,163
©) 2,771 2,771
) 1,192 1,192
) 972 969 3
18,516 18,512 3
(€H) 392 392
@) 1,141 1,141
1,533 1,533
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29 12 31
() 19,097 19,097
@ 1,585 1,585
©) 2,642 2,642
“) 1,384 1,384
) 1,124 1,109 14

25,834 25,819 14
() 593 593
@) 1,245 1,245

1,838 1,838
D
(€Y @ ©) )
®)
@ @
C 2

28 12 31
1 5 10
5 10
€Y 12,415
® 1,163
®3) 2,771
O 1,192
) 907 53 11
17,543 907 53 11

150/183



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

29 12 31
5 10
10
[€)) 19,097
) 1,585
©) 2,642
O 1,384
) 1,051 61 11
24,709 1,051 61 11
)
( 28 12 31 )
( 29 12 31 )
3 3 0
3 3 0

151/183



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

( 28 1 1 28 12 31 )

21 12 2

23 1 1
23 1 1

@

( 28 1 1
28 12 31 )

1,661
250
11

8

168

1,745

@

( 28 1 1
28 12 31 )

2,304
27

56
274
168

2,381

152/183



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

®

( 28 12 31 )

1,685
2,381

696
60

635
174
20

441

60
501

441

*

( 28 1 1
28 12 31 )

250
11
27
39

6

188

163

351

®

( 28 12 31 )

100%

100%

73% 22% 3%

153/183



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

®

( 28 1 1
28 12 31 )

0.5%
0.8%

68

( 29 1 1 29 12 31 )

21 12 2

23 1 1
23 1 1

@

( 29 1 1
29 12 31 )

1,745

268

20

170

1,832

@

( 29 1 1
29 12 31 )

2,381
19

83
290
153

2,621

154/183



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

®

( 29 12 31 )

1,776
2,621

845
55

789
242
13

532

55
588

532

*

( 29 1 1
29 12 31 )

268
8
19
35
6

216

119

335

®

( 29 12 31 )

100%

100%

2% 23% 5%

155/183



®

(

29 1

29 12 31 )

1

0.4%
0.9%

71

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

( 28 12 31 )

( 29 12 31 )

196 206
581 537
79 80
24 4
55 74
11 2
18 17
5 4
9 44
983 973
153 180
13 6
167 186
815 786
( 28 12 31 ) ( 29 12 31 )
845 860
29 74

156/183



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

( 28 12 31 ) ( 29 12 31 )
33.1 30.9
3.3 2.1
0.3 0.2
0.8 0.2
- 1.8
0.0 0.4
37.5 32.0
)
10 1.5%
( 28 1 1 ( 29 1 1
28 12 31 ) 29 12 31 )
254 258
3 3
258 262
)
( 28 12 31 )
( 29 12 31 )
69 -
69 -

157/183



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

)
( 28 1 1 28 12 31 )
@
3,977 9,036 10,533 23,546
@
12,127 9,200 2,218 23,546
90%
(©)
10%
4,735
2,815

158/183



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

( 29 1 1 29 12 31 )
(€Y)
5,202 8,890 12,257 26,350
@)
13,186 10,831 2,332 26,350
90%
(©)
10%
4,719
3,512

159/183



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

@
28 1 1 28 12 31
( ) ( ) ( )
()
4
484
13,889 ( ) 4,730
100 377
173
630
( )
1 0 1,361
100
29 1 1 29 12 31
( ) ( ) ( )
()
48
508
14,286 ( ) 4,670
100 438 356
824 67
( )
1 0 1,645
100
@
28 1 1 28 12 31
29 1 1 29 12 31
©)
28 1 1 28 12 31
( ) ( ) ( )
(%)
2,815 267
1,000 20
3
0
425 35
87
1,556
135
81

160/183



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

29 1 1 29 12 31
«C «C «C
(%)
3,512 296
1,000 77
17
10
363 28
213
1,427 129
119 1
)
@
@
(©)
®
®)
®)
(€Y)
)
( 28 1 1 ( 29 1 1
28 12 31 ) 29 12 31 )
1,564,056 75 1,469,634 10
326,685 49 456,306 62
)
( 28 1 1 ( 29 1 1
28 12 31 ) 29 12 31 )
3,318 4,786
3,318 4,786
10,158 10,490
29 1 1 29 12 31

161/183



52

52

38

193

38

57

162/183

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

30 1 1 30 6 30



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad
o
( )

( 30 6 30 )

2 20,117

185
14
1,595
1,817
1,400

620
11
25,766

1,142
413
1,556

11
14
25

14
1,116
637

20
1,788
3,369
29,135

163/183



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

( )

( 30 6 30 )

95

74
564
707

1,401
135
321
966

74

4,345

59
339
90

490

4,835

3,120

3,001
3,846

6,847

336

13,996

14,333

24,300

24,300

29,135

164/183



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

O

( 30 11
30 6 30 )

2,830
4,526
6,435
13,791

964
51

187
2,300
2,488

41

30
23
13
66
3,613

290
2,047
1,354
3,692

140

459
1,292

29

127

134

384

31

1 145

227
6,696
3,481

165/183



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

( 30 11
30 6 30 )

3,480

41

41
3,439
925
257
2,256

166/183



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(©)
( 30 11 30 6 30 )
( )
30 1 1 3,120 | 3,001 | 3,846 | 6,847 336 11,739 12,076 | 22,044 0 022,044
2,256 2,256 2,256 2,256
0 0 0
- - - - - 2,256 2,256 2,256 0 0| 2,255
30 6 30 3,120 | 3,001 | 3,846 | 6,847 336 13,996 14,333 | 24,300 0 0| 24,300

167/183



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

30 1 1
30 6 30

@

@

168/183



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
OOoOooooooooooooooodd

301 1
30 6 30

@

@

DC

CB
CB

®

4

®)

@

@

169/183



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

30 6 30

1,428
880

1,000

1,000

30 1 1
30 6 30

143
30

170/183



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

( )
3001 1
30 6 30
1
15,000 15,000
15,000 15,000
2
3.
4.
®
€
( )
3001 1
30 6 30
1.
€y
€

171/183



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
OOoOooooooooooooooodd

30 1 1
30 6 30
30 6 30
* ™
20,117 20,117
1,595 1,595
1,817 1,817
1,400 1,400
14 14
1,116 1,102 13
26,061 26,048 13
564 564
1,401 1,401
1,965 1,965
2 2
2 2

172/183



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

262
75

339

30 1 1
30 6 30
5 5 0
9 10
14 15 0
30 1 1
30 6 30
10 1.5

173/183



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

301 1
30 6 30
2,830 4,526 6,435 13,791
@
6,833 5,379 1,578 13,791
@
90
10
2,721
1,575

174/183



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

30 1 1
30 6 30

236

236

30 1 1
30 6 30

1,620,018 36
150,423 25

2,256
2,256

15,000

175/183



@

O]

®

*

®

176/183

©O1C))

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

2007 18
2007 30
2007 30
2007 12 27
2008
2008
2009 22
2009 12
2011
MGPA Japan LLC
2013 10
2014 12 31 12 31

177/183



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

@
247,369 2018
50,000 2018
@
)
(2018 )
125,167
@
@
@
@

178/183



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

€Y)

@

®

*

®

(©)
26 198

37

179/183



193 21

29 12 31

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

30 2 28

29 1 1

29 12 31 31

(

)

180/183



17

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

193

30

17

30 29

30 16 30

XBRL

181/183



17

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

193

30

17

30 29

30 16 30

XBRL

182/183



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

30 11

30 1 1

193 2
30 6 30
30 6 30

30 8 31

30 11

30 6 30

30 12 31 32

(

)

183/183



	表紙
	本文
	第一部証券情報
	(1)ファンドの名称
	(2)内国投資信託受益証券の形態等
	(3)発行（売出）価額の総額
	(4)発行（売出）価格
	(5)申込手数料
	(6)申込単位
	(7)申込期間
	(8)申込取扱場所
	(9)払込期日
	(10)払込取扱場所
	(11)振替機関に関する事項
	(12)その他

	第二部ファンド情報
	第１ファンドの状況
	１ファンドの性格
	(1)ファンドの目的及び基本的性格
	(2)ファンドの沿革
	(3)ファンドの仕組み

	２投資方針
	(1)投資方針
	(2)投資対象
	(3)運用体制
	(4)分配方針
	(5)投資制限

	３投資リスク
	４手数料等及び税金
	(1)申込手数料
	(2)換金（解約）手数料
	(3)信託報酬等
	(4)その他の手数料等
	(5)課税上の取扱い

	５運用状況
	(1)投資状況
	(2)投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	(3)運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	(4)設定及び解約の実績


	第２管理及び運営
	１申込（販売）手続等
	２換金（解約）手続等
	３資産管理等の概要
	(1)資産の評価
	(2)保管
	(3)信託期間
	(4)計算期間
	(5)その他

	４受益者の権利等

	第３ファンドの経理状況
	１財務諸表
	ブラックロック世界株式絶対収益追求ファンド（為替ヘッジあり）
	(1)貸借対照表
	(2)損益及び剰余金計算書
	(3)注記表
	(4)附属明細表

	ブラックロック世界株式絶対収益追求ファンド（為替ヘッジなし）
	(1)貸借対照表
	(2)損益及び剰余金計算書
	(3)注記表
	(4)附属明細表


	２ファンドの現況
	純資産額計算書


	第４内国投資信託受益証券事務の概要

	第三部委託会社等の情報
	第１委託会社等の概況
	１委託会社等の概況
	２事業の内容及び営業の概況
	３委託会社等の経理状況
	(1)貸借対照表
	(2)損益計算書
	(3)株主資本等変動計算書
	重要な会計方針
	中間財務諸表


	４利害関係人との取引制限
	５その他

	第２その他の関係法人の概況
	１名称、資本金の額及び事業の内容
	２関係業務の概要
	３資本関係

	第３その他

	監査報告書

