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(2018 17 ) 2,040,093,900 0.9822
(2019 15 ) 1,584,286,967 0.9544
10 (2019 16 ) 1,342,789,696 0.9825
11 (2020 15 ) 1,120,990, 956 0.9781
2019 1,568,579,631 — 0.9819 —
2019 1,540,202,274 — 0.9942 —
2019 1,500,667,696 — 0.9900 —
2019 1,475,743,030 — 1.0024 —
2019 1,456,488,688 — 1.0006 —
2019 1,353,364,453 — 0.9767 —
2019 1,290,665,177 — 0.9850 —
2019 1,226,931,927 — 0.9526 —
2019 1,199,149,752 — 0.9692 —
2019 10 1,187,802,686 — 0.9641 —
2019 11 1,183,422,885 — 0.9874 —
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2020 1,077,772,182 — 0.9742 —
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1,348,813,602 1,125,928,682
13,503,263 877,495
1,362,316,865 1,126,806,177
1,362,316,865 1,126,806,177
13,503,263 877,495
223,952 183,370
5,000,009 4,094,150
799,945 660,206
19,527,169 5,815,221
19,527,169 5,815,221
1,366,715,244 1,146,104,219
23,925,548 25,113,263
39,231,585 32,892,706
1,342,789,696 1,120,990, 956
1,342,789,696 1,120,990, 956
1,362,316,865 1,126,806,177
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223,952 183,370
5,000,009 4,094,150
799,945 660,206
6,023,906 4,937,726
47,886,328 7,316,816
47,886,328 7,316,816
47,886,328 7,316,816
9,490,608 2,270,895
75,705,664 23,925,548
13,386,791 3,866,493
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2,395 8,287
2,395 8,287
23,925,548 25,113,263
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103,685,956 125,579,518 147,886,337

112.23 107.34 101.27
100.48 98.90 95.42
1,008.03 990.94 958.76
98.51

102.95 99.45 94.76
110.52 105.07 98.54
107.35 105.02 100.71
109.26 105.65 100.49
101.60 100.51 97.45
98.34

115.62 109.94 103.12
124.47 116.59 107.71
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6,189,391
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(180)
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84,320 1,728 37,331 48,717
441,543 56,589 152,492 345,640
649 1,203 1,299 553
4,461 1,408 2,412 3,457
4,021 261,081 184,285 80,817
259,480 123,093 202,920 179,653
2,841 5,654 1,410 7,085
191,806 21,449 63,830 149,425
91,599 28,906 62,693
232 32,192 4,809 27,615
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USD 6,000,000 United States Treasury Bill 6/6/2019 (Zero Coupon) 5,998,012 5.78

USD 4,700,000 United States Treasury Bill 18/6/2019 (Zero Coupon) 4,694,895 4.53

USD 4,150,000 United States Treasury Bill 20/6/2019 (Zero Coupon) 4,144,778 4.00

USD 8,200,000 United States Treasury Bill 27/6/2019 (Zero Coupon) 8,186,045 7.89

USD 5,100,000 United States Treasury Bill 5/7/2019 (Zero Coupon) 5,088,466 4.91

USD 9,000,000 United States Treasury Bill 9/7/2019 (Zero Coupon) 8,977,552 8.66

USD 9,500,000 United States Treasury Bill 11/7/2019 (Zero Coupon) 9,474,698 9.14

USD 11,000,000 United States Treasury Bill 25/7/2019 (Zero Coupon) 10,960,846 10.57
UsSD 9,600,000 United States Treasury Bill 8/8/2019 (Zero Coupon) 9,557,024 9.22

USD 1,000,000 United States Treasury Bill 15/8/2019 (Zero Coupon) 995,135 0.96

USD 10,000,000 United States Treasury Bill 31/10/2019 (Zero Coupon) 9,901,559 9.55
USD 10,000,000 United States Treasury Bill 14/11/2019 (Zero Coupon) 9,893,138 9.54
87,872,148 84.75

87,872,148 84.75

87,872,148 84.75

87,872,148 84.75

15,813,808 15.25

103,685,956 100.00
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2019 31
)
909 a2 Milk Co Ltd Bank of America Merrill Lynch (372)
4,310 a2 Milk Co Ltd Morgan Stanley (1,342)
8,422 Adelaide Brighton Ltd Bank of America Merrill Lynch 3,148
323 Adelaide Brighton Ltd Goldman Sachs 121
30,912 Adelaide Brighton Ltd Morgan Stanley (214)
(1,503) Afterpay Touch Group Ltd Bank of America Merrill Lynch 2,070
(1,160) Afterpay Touch Group Ltd Goldman Sachs 1,598
(1,273) Afterpay Touch Group Ltd Morgan Stanley 203
560 ALS Ltd Bank of America Merrill Lynch (376)
1,452 ALS Ltd Morgan Stanley (80)
4,134 Altium Ltd Bank of America Merrill Lynch 245
1,373 Altium Ltd Goldman Sachs (1,216)
1,872 Altium Ltd Morgan Stanley 375
9,048 Amcor Ltd/Australia Bank of America Merrill Lynch 1,784
4,855 Amcor Ltd/Australia Goldman Sachs 1,571
6,754 Amcor Ltd/Australia Morgan Stanley 814
220 Ansell Ltd Goldman Sachs (197)
4,629 Ansell Ltd Morgan Stanley (1,282)
19,573 Aristocrat Leisure Ltd Goldman Sachs 28,222
26,292 Aristocrat Leisure Ltd Bank of America Merrill Lynch 53,913
7,647 Aristocrat Leisure Ltd Morgan Stanley 11,373
(25,163) Atlas Arteria Ltd (Unit) Morgan Stanley 2,961
2,590 AusNet Services Bank of America Merrill Lynch (99)
43,599 Beach Energy Ltd Bank of America Merrill Lynch (6,489)
59,451 Beach Energy Ltd Goldman Sachs (8,848)
61,977 Beach Energy Ltd Morgan Stanley (10,082)
3,974 BHP Group Ltd Morgan Stanley (951)
5,037 BHP Group Ltd Bank of America Merrill Lynch (170)
4,429 BHP Group Ltd Goldman Sachs 1,485
(3,588) BlueScope Steel Ltd Goldman Sachs 4,416
(8,734) BlueScope Steel Ltd Bank of America Merrill Lynch 7,852
(5,611) BlueScope Steel Ltd Morgan Stanley 4,808
446 Cochlear Ltd Goldman Sachs 1,197
56 Cochlear Ltd Morgan Stanley 15
492 Cochlear Ltd Bank of America Merrill Lynch 1,437
(42,716) Coles Group Ltd Morgan Stanley 14,193
89,209 CSR Ltd Goldman Sachs 38,804
94,687 CSR Ltd Morgan Stanley 7,210
802 Domino’ s Pizza Enterprises Ltd Bank of America Merrill Lynch (410)
389 Domino’ s Pizza Enterprises Ltd Goldman Sachs (107)
1,760 Domino’ s Pizza Enterprises Ltd Morgan Stanley (920)
33,379 DuluxGroup Ltd Bank of America Merrill Lynch (231)
14,467 DuluxGroup Ltd Goldman Sachs (100)
284 Goodman Group (Reit) Morgan Stanley (61)
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6,343 James Hardie Industries Plc CDI Bank of America Merrill Lynch (552)
3,783 James Hardie Industries Plc CDI Goldman Sachs (707)
5,481 James Hardie Industries Plc CDI Morgan Stanley (2,125)
(3,316) Lendlease Group (Unit) Goldman Sachs (528)
(728) Lendlease Group (Unit) Morgan Stanley 212
(11,889) Lendlease Group (Unit) Bank of America Merrill Lynch (1,893)
3,416 Magellan Financial Group Ltd Goldman Sachs (2,827)
194 Magellan Financial Group Ltd Morgan Stanley (235)
2,938 Magellan Financial Group Ltd Bank of America Merrill Lynch (1,854)
(57,944) NEXTDC Ltd Bank of America Merrill Lynch (9,049)
(11,533) NEXTDC Ltd Goldman Sachs (1,468)
(19,751) NEXTDC Ltd Morgan Stanley (1,641)
(2,598) Northern Star Resources Ltd Goldman Sachs (629)
7,390 Oil Search Ltd Bank of America Merrill Lynch (2,148)
3,110 Oil Search Ltd Goldman Sachs (904)
12,198 Platinum Asset Management Ltd Bank of America Merrill Lynch (1,161)
24,574 Platinum Asset Management Ltd Morgan Stanley (4,933)
6,609 Platinum Asset Management Ltd Goldman Sachs (770)
6,375 Qantas Airways Ltd Bank of America Merrill Lynch 696
725 Qantas Airways Ltd Goldman Sachs 63
2,308 Qantas Airways Ltd Morgan Stanley 74
1,786 REA Group Ltd Bank of America Merrill Lynch 7,986
1,560 REA Group Ltd Goldman Sachs 6,976
2,643 REA Group Ltd Morgan Stanley (5,562)
282 Treasury Wine Estates Ltd Bank of America Merrill Lynch (40)
2,555 Woodside Petroleum Ltd Goldman Sachs (1,397)
2,264 Woodside Petroleum Ltd Morgan Stanley (3,103)
128,749

1,517 Telekom Austria AG Goldman Sachs 203
2,585 Telekom Austria AG Morgan Stanley (€]
6,765 Vlignaiézzﬁrsgiziggggﬁng Gruppe Goldman Sachs (16,230)
1,294 Vlignaiégzﬁrsgﬁgiggggﬁng Gruppe Bank of America Merrill Lynch (3,104)
3,389 Vlignaié22$r32izigggﬁﬁng Gruppe Morgan Stanley (5,105)
12,482 Wienerberger AG Goldman Sachs (17,549)
14,283 Wienerberger AG Bank of America Merrill Lynch (20,082)
11,605 Wienerberger AG Morgan Stanley (19,165)
(81,119)

(16,381) Euronav NV Bank of America Merrill Lynch 24,976
(16,975) Euronav NV Morgan Stanley 20,316
(73,032) Euronav NV Goldman Sachs 113,843
159,135
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)

(5,337) Air Canada Bank of America Merrill Lynch 2,771)
(5,149) Air Canada Morgan Stanley (1,522)
(188) #:;;id(gggggrtles Real Estate Investment Morgan Stanley 122
(19,067) AltaGas Ltd Morgan Stanley 4,510
(1,390) AltaGas Ltd Bank of America Merrill Lynch (72)
(11,973) Barrick Gold Corp Bank of America Merrill Lynch 2,920
(8,017) Barrick Gold Corp Morgan Stanley (2,548)
(2,777) BlackBerry Ltd Bank of America Merrill Lynch 1,806
(2,958) BlackBerry Ltd Goldman Sachs 1,924
(3,063) BlackBerry Ltd Morgan Stanley 1,222
(71,609) Bombardier Inc * B’ Morgan Stanley 5,293
(159,048) Bombardier Inc * B’ Bank of America Merrill Lynch 1,092
(5,712) Cameco Corp Bank of America Merrill Lynch (483)
(4,404) Cameco Corp Goldman Sachs (15)
(2,400) Cameco Corp Morgan Stanley 66
(387) Canadian Tire Corp Ltd * A Morgan Stanley 1,476
(18,853) Cenovus Energy Inc Bank of America Merrill Lynch 9,475
(23,754) Cenovus Energy Inc Morgan Stanley 5,267
(91) Colliers International Group Inc Goldman Sachs 9
(6,756) Dollarama Inc Bank of America Merrill Lynch (4,078)
(3,690) Dollarama Inc Goldman Sachs 522
(2,760) Dollarama Inc Morgan Stanley 2,897
(32,314) First Quantum Minerals Ltd Bank of America Merrill Lynch 38,454
(15,018) First Quantum Minerals Ltd Morgan Stanley (1,332)
(1,016) Great Canadian Gaming Corp Bank of America Merrill Lynch 322
(1,193) Great Canadian Gaming Corp Goldman Sachs 673
(3,177) Great Canadian Gaming Corp Morgan Stanley 1,948
(2,478) 1AMGOLD Corp Bank of America Merrill Lynch 290
(9,099) Linamar Corp Morgan Stanley 5,649
(1,914) Linamar Corp Bank of America Merrill Lynch 2,518
(22,713) OceanaGold Corp Goldman Sachs 2,602
(48) Premium Brands Holdings Corp Bank of America Merrill Lynch (187)
(578) Premium Brands Holdings Corp Morgan Stanley 1,541
4,124 Quebecor Inc * B’ Goldman Sachs (884)
23,069 Quebecor Inc * B’ Morgan Stanley (4,263)
(13,455) SNC-Lavalin Group Inc Bank of America Merrill Lynch 23,755
(23,834) SNC-Lavalin Group Inc Morgan Stanley 50,160
(6,057) Stars Group Inc/The Bank of America Merrill Lynch 11,834
(3,202) Stars Group Inc/The Goldman Sachs 5,345
(6,499) Stars Group Inc/The Morgan Stanley 7,013
(177) TC Energy Corp Bank of America Merrill Lynch 91
(301) Teck Resources Ltd ‘ B’ Bank of America Merrill Lynch 280
(190) Teck Resources Ltd ‘ B’ Goldman Sachs 177
3,892 TFI International Inc Goldman Sachs (8,774)
10,984 TFI International Inc Morgan Stanley (24,436)
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(78) TMX Group Ltd Bank of America Merrill Lynch 18
(107) TMX Group Ltd Goldman Sachs 95
(141) TMX Group Ltd Morgan Stanley 142
(5,194) Turquoise Hill Resources Ltd Morgan Stanley 230
(932) WestJet Airlines Ltd Bank of America Merrill Lynch 122
140,495

(9,403) Ambu A/S * B’ Bank of America Merrill Lynch 35,546
(4,772) Ambu A/S * B’ Goldman Sachs 18,039
(7,648) Ambu A/S * B’ Morgan Stanley 19,769
23 DSV A/S Bank of America Merrill Lynch 14

509 DSV A/S Morgan Stanley (502)
(2,429) Pandora A/S Bank of America Merrill Lynch 1,851
(7,418) Pandora A/S Morgan Stanley 9,991
(4,725) Pandora A/S Goldman Sachs 3,525
865 SimCorp A/S Morgan Stanley 3,263
735 SimCorp A/S Bank of America Merrill Lynch 634
230 SimCorp A/S Goldman Sachs 1,090
93,220

1,723 Kone 0YJ * B Bank of America Merrill Lynch (308)
995 Kone 0YJ * B Goldman Sachs (178)
2,384 Kone QYJ ‘ B Morgan Stanley (8,645)
16,269 Valmet 0YJ Bank of America Merrill Lynch (41,754)
15,420 Valmet 0YJ Goldman Sachs (39,438)
19,472 Valmet 0YJ Morgan Stanley (47,801)
(138,124)

295 Arkema SA Morgan Stanley (1,488)
(846) Atos SE Bank of America Merrill Lynch 2,279
(1,243) Atos SE Goldman Sachs 1,943
(2,025) Atos SE Morgan Stanley 23,961
(5) Bollore SA Bank of America Merrill Lynch 1
1,837 Bouygues SA Goldman Sachs (1,993)
879 Bouygues SA Morgan Stanley (588)
(681) Carrefour SA Bank of America Merrill Lynch 585
(3,738) Carrefour SA Morgan Stanley 939
22 Christian Dior SE Bank of America Merrill Lynch (172)

25 Christian Dior SE Goldman Sachs (195)
1,131 Christian Dior SE Morgan Stanley (13,377)
22 Dassault Aviation SA Goldman Sachs (3,486)

4 Dassault Aviation SA Morgan Stanley (527)
2,126 Dassault Systemes SE Bank of America Merrill Lynch (9,558)
578 Dassault Systemes SE Morgan Stanley (3,125)
2,402 Dassault Systemes SE Goldman Sachs (8,516)
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10,202 Edenred Bank of America Merrill Lynch (6,830)
7,002 Edenred Goldman Sachs (4,688)
16,796 Edenred Morgan Stanley (5,248)
(6,764) Electricite de France SA Bank of America Merrill Lynch 1,687
(1,166) Electricite de France SA Goldman Sachs (247)
(12,322) Electricite de France SA Morgan Stanley (2,269)
(17,541) Elis SA Morgan Stanley 1,055
(20,692) Elis SA Bank of America Merrill Lynch 2,207
(13,845) Elis SA Goldman Sachs 1,445
(19) Eurofins Scientific SE Goldman Sachs 216
960 Gaztransport Et Technigaz SA Bank of America Merrill Lynch 1,071
664 Gaztransport Et Technigaz SA Goldman Sachs 741
826 Gaztransport Et Technigaz SA Morgan Stanley 92
(378) Illiad SA Bank of America Merrill Lynch 173
(1,126) Iliad SA Goldman Sachs 1,653
(1,971) Iliad SA Morgan Stanley (2,529)
43 Kering SA Bank of America Merrill Lynch (2,239

238 Kering SA Goldman Sachs (9,296)
557 Kering SA Morgan Stanley (29,305)
2,010 L' Oreal SA Goldman Sachs (1,346)
2,703 L' Oreal SA Morgan Stanley (12,065)
2,631 L' Oreal SA Bank of America Merrill Lynch (1,761)
(1,482) Nexans SA Goldman Sachs 5,573
844 Rexel SA Bank of America Merrill Lynch (1,137)
5,632 Rexel SA Morgan Stanley (6,737)
1,163 Rubis SCA Morgan Stanley (3,646)
283 Rubis SCA Bank of America Merrill Lynch (865)
3,122 Rubis SCA Goldman Sachs (9,545)
1,751 Sartorius Stedim Biotech Morgan Stanley (8,093)
1,013 Sartorius Stedim Biotech Bank of America Merrill Lynch (1,886)
859 Sartorius Stedim Biotech Goldman Sachs (1,531)
(9,767) Societe Generale SA Morgan Stanley 29,099
(6,831) Societe Generale SA Goldman Sachs 24,963
103 Ubisoft Entertainment SA Bank of America Merrill Lynch 142
814 Ubisoft Entertainment SA Goldman Sachs 1,871
261 Wendel SA Goldman Sachs (2,458)
175 Wendel SA Morgan Stanley (469)
187 Wendel SA Bank of America Merrill Lynch (1,878)
(57,397)

(812) Ceconomy AG Goldman Sachs 507
240 CompuGroup Medical SE Goldman Sachs (413)
447 CTS Eventim AG & Co KGaA Goldman Sachs (2,450)

53 CTS Eventim AG & Co KGaA Morgan Stanley (307)
3,373 Dialog Semiconductor Plc Goldman Sachs (22,470)
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1,331 Dialog Semiconductor Plc Bank of America Merrill Lynch (8,867)
9,331 Dialog Semiconductor Plc Morgan Stanley (31,757)
161 DWS Group GmbH & Co KGaA * 144A° Morgan Stanley 22
121 DWS Group GmbH & Co KGaA * 144A' Bank of America Merrill Lynch (58)
(3,821) Gerresheimer AG Bank of America Merrill Lynch 20,039
(3,200) Gerresheimer AG Morgan Stanley 16,604
(1,266) Gerresheimer AG Goldman Sachs 6,676
198 HeidelbergCement AG Goldman Sachs (574)
127 HeidelbergCement AG Morgan Stanley (135)
264 HeidelbergCement AG Bank of America Merrill Lynch (375)
1,701 Hochtief AG Goldman Sachs (16,947)
2,821 Hochtief AG Morgan Stanley (23,067)
4,474 Jenoptik AG Goldman Sachs (11,233)
2,769 Jenoptik AG Morgan Stanley (7,106)
2,996 Jenoptik AG Bank of America Merrill Lynch (7,522)
247 Nemetschek SE Bank of America Merrill Lynch (691)
21 Nemetschek SE Morgan Stanley (333)
76 Nemetschek SE Goldman Sachs (788)
54 Sartorius AG (Pref) Morgan Stanley (295)
(117) Siltronic AG Bank of America Merrill Lynch 982
2,527 Software AG Bank of America Merrill Lynch (5,313)
7,861 Software AG Goldman Sachs (15,789)
10,616 Software AG Morgan Stanley (29,271)
26,741 Telefonica Deutschland Holding AG Bank of America Merrill Lynch (5,564)
922 Telefonica Deutschland Holding AG Goldman Sachs (76)
5,310 Telefonica Deutschland Holding AG Morgan Stanley (493)
(15,848) thyssenkrupp AG Morgan Stanley 25,111
(4,624) thyssenkrupp AG Goldman Sachs 3,858
(269) Volkswagen AG (Pref) Bank of America Merrill Lynch 2,807
(230) Volkswagen AG (Pref) Morgan Stanley 1,427
(5,622) Zalando SE ‘ 144A’ Goldman Sachs 15,871
(97,990)
2,000 Cathay Pacific Airways Ltd Morgan Stanley (199)
(1,000) Galaxy Entertainment Group Ltd Bank of America Merrill Lynch 580
(14,000) :g:g?;;gnlelecommun|cat|ons Hong Kong Morgan Stanley
(11,000) Johnson Electric Holdings Ltd Bank of America Merrill Lynch 1,655
(1,000) Melco International Development Ltd Morgan Stanley 46
(2,000) Power Assets Holdings Ltd Morgan Stanley (102)
(58,400) PRADA SpA Morgan Stanley 1,489
(25,000) SIM Holdings Ltd Bank of America Merrill Lynch 1,466
(18,000) SIM Holdings Ltd Morgan Stanley (46)
(3,800) VTech Holdings Ltd Morgan Stanley 1,841
(200) VTech Holdings Ltd Bank of America Merrill Lynch 188
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(4,000) Wharf Holdings Ltd/The Morgan Stanley 944
7,862

2,940 CRH Plc Bank of America Merrill Lynch (1,935)
1,925 CRH Plc Morgan Stanley (1,869)
1,851 CRH Plc Goldman Sachs (1,305)
21,449 Glanbia Plc Bank of America Merrill Lynch (27,284)
3,303 Glanbia Plc Goldman Sachs (4,202)
9,555 Glanbia Plc Morgan Stanley (8,210)
(44,805)

(10,575) Teva Pharmaceutical Industries Ltd Goldman Sachs 14,270
(4,495) Teva Pharmaceutical Industries Ltd Bank of America Merrill Lynch 7,544
21,814

(146,661) Banco BPM SpA Goldman Sachs 8,837
(85,678) Banco BPM SpA Bank of America Merrill Lynch 5,163
(117,516) Banco BPM SpA Morgan Stanley 3,868
(36) DiaSorin SpA Bank of America Merrill Lynch 213
(250) DiaSorin SpA Goldman Sachs 1,231
(29) DiaSorin SpA Morgan Stanley 67

40 Ferrari NV Bank of America Merrill Lynch (76)
1,037 Ferrari NV Morgan Stanley (2,141)
475 Ferrari NV Goldman Sachs (970)
(10,183) FinecoBank Banca Fineco SpA Goldman Sachs 5,545
(2,080) FinecoBank Banca Fineco SpA Bank of America Merrill Lynch 1,133
2,137 Interpump Group SpA Bank of America Merrill Lynch (4,388)
4,995 Interpump Group SpA Goldman Sachs (10,256)
3,586 Interpump Group SpA Morgan Stanley (6,242)
8,774 Moncler SpA Bank of America Merrill Lynch (31,427)
8,298 Moncler SpA Goldman Sachs (29,722)
14,644 Moncler SpA Morgan Stanley (48,531)
(24,331) Pirelli & C SpA * 144A Bank of America Merrill Lynch 20,091
(27,805) Pirelli & C SpA * 144A Goldman Sachs 22,959
(6,461) Pirelli & C SpA ' 144N Morgan Stanley 2,567
(51,170) Prysmian SpA Bank of America Merrill Lynch 126,494
(37,647) Prysmian SpA Goldman Sachs 93,889
(519) Prysmian SpA Morgan Stanley 793
(4,182) STMicroelectronics NV Goldman Sachs 9,128
(1,503) STMicroelectronics NV Bank of America Merrill Lynch 1,433
(60,591) Telecom Italia SpA/Milano Morgan Stanley 669
(29,154) Telecom Italia SpA/Milano Bank of America Merrill Lynch 81
(64,143) Telecom Italia SpA/Milano Goldman Sachs 179
(80,368) Telecom Italia SpA/Milano Goldman Sachs 439
(8,581) Tenaris SA Bank of America Merrill Lynch 13,788
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(50,164) Tenaris SA Goldman Sachs 80,605
(8,269) UniCredit SpA Bank of America Merrill Lynch 4,780
(10,191) Unione di Banche Italiane SpA Morgan Stanley 694
(108,834) Unione di Banche Italiane SpA Goldman Sachs 27,203
(25,357) Unione di Banche Italiane SpA Bank of America Merrill Lynch 6,338
304,434

(8,400) Acom Co Ltd Bank of America Merrill Lynch 154
(23,900) Acom Co Ltd Goldman Sachs 439
3,900 Advantest Corp Goldman Sachs (18,782)
8,600 Advantest Corp Morgan Stanley (14,860)
(900) Aeon Co Ltd Morgan Stanley 1,055
6,300 AGC Inc/Japan Bank of America Merrill Lynch (6,080)
6,500 AGC Inc/Japan Goldman Sachs (6,273)
11,000 AGC Inc/Japan Morgan Stanley (21,231)
(3,200) ANA Holdings Inc Bank of America Merrill Lynch 1,941
(5,000) ANA Holdings Inc Goldman Sachs 3,033
(3,400) ANA Holdings Inc Morgan Stanley 2,312
2,000 Anritsu Corp Bank of America Merrill Lynch 698
2,600 Anritsu Corp Morgan Stanley 2,557
13,300 Aoyama Trading Co Ltd Morgan Stanley (3,912)
13,900 Aoyama Trading Co Ltd Bank of America Merrill Lynch (14,819)
20,900 Aoyama Trading Co Ltd Goldman Sachs (21,628)
(100) Ariake Japan Co Ltd Morgan Stanley 155
300 Asahi Group Holdings Ltd Bank of America Merrill Lynch 8
2,200 Asahi Group Holdings Ltd Goldman Sachs 61
500 Asahi Group Holdings Ltd Morgan Stanley (349)
(1,500) Awa Bank Ltd/The Goldman Sachs (262)
(2,300) Awa Bank Ltd/The Morgan Stanley 1,424
(2,000) Awa Bank Ltd/The Bank of America Merrill Lynch (639)
(2,000) Bandai Namco Holdings Inc Bank of America Merrill Lynch (1,125)
(2,900) Bandai Namco Holdings Inc Goldman Sachs 667
(3,700) Bandai Namco Holdings Inc Morgan Stanley 3,741
(2,100) Bank of Kyoto Ltd/The Goldman Sachs 1,395
(4,400) Bank of Kyoto Ltd/The Bank of America Merrill Lynch 2,892
(4,300) Bank of Kyoto Ltd/The Morgan Stanley 988
200 Benefit One Inc Goldman Sachs (121)
4,600 Benesse Holdings Inc Goldman Sachs 3,424
1,900 Benesse Holdings Inc Morgan Stanley (1,310)
500 Brother Industries Ltd Bank of America Merrill Lynch (253)
4,800 Brother Industries Ltd Goldman Sachs (2,426)
1,400 Brother Industries Ltd Morgan Stanley (978)
1,300 Calbee Inc Morgan Stanley (1,255)
900 Calbee Inc Bank of America Merrill Lynch 1,092

300 Calbee Inc Goldman Sachs 364
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(200) Canon Marketing Japan Inc Morgan Stanley @)
200 Chugai Pharmaceutical Co Ltd Bank of America Merrill Lynch 293

800 Chugai Pharmaceutical Co Ltd Goldman Sachs 1,004
2,500 Chugai Pharmaceutical Co Ltd Morgan Stanley 1,048
(14,700) Chugoku Bank Ltd/The Goldman Sachs (3,513)
(25,700) Chugoku Bank Ltd/The Morgan Stanley 2,864
(13,500) Chugoku Bank Ltd/The Bank of America Merrill Lynch (2,730)
36,200 Citizen Watch Co Ltd Bank of America Merrill Lynch (3,326)
21,300 Citizen Watch Co Ltd Goldman Sachs (2,409)
25,900 Citizen Watch Co Ltd Morgan Stanley (714)
100 COMSYS Holdings Corp Goldman Sachs (34)

700 COMSYS Holdings Corp Morgan Stanley (142)
11,500 Credit Saison Co Ltd Morgan Stanley 3,139
15,700 Credit Saison Co Ltd Bank of America Merrill Lynch (8,658)
13,800 Credit Saison Co Ltd Goldman Sachs (7,394)
41,800 Dai-ichi Life Holdings Inc Goldman Sachs 12,678
55,900 Dai-ichi Life Holdings Inc Morgan Stanley (14,385)
30,200 Dai-ichi Life Holdings Inc Bank of America Merrill Lynch 9,160
(500) Daifuku Co Ltd Goldman Sachs 1,425
(6,400) Daiichi Sankyo Co Ltd Bank of America Merrill Lynch 16,293
(2,500) Daiichi Sankyo Co Ltd Goldman Sachs 6,365
(4,900) Daiichi Sankyo Co Ltd Morgan Stanley 13,736
(2) Daiwa House Investment Corp (Reit) Bank of America Merrill Lynch (39)

(22) Daiwa House Investment Corp (Reit) Goldman Sachs (425)

(7) Daiwa House Investment Corp (Reit) Morgan Stanley (264)
4,300 Dentsu Inc Goldman Sachs (31,181)
3,500 Dentsu Inc Bank of America Merrill Lynch (21,234)
3,200 Dentsu Inc Morgan Stanley (6,949)
(11,400) Dowa Holdings Co Ltd Bank of America Merrill Lynch (2,619
(13,200) Dowa Holdings Co Ltd Goldman Sachs (3,033)
(12,300) Dowa Holdings Co Ltd Morgan Stanley 4,522
700 Eisai Co Ltd Goldman Sachs 1,184
2,300 Eisai Co Ltd Morgan Stanley (1,797)
1,000 Eisai Co Ltd Bank of America Merrill Lynch 1,691
1,600 Electric Power Development Co Ltd Bank of America Merrill Lynch 1,368
2,100 Electric Power Development Co Ltd Goldman Sachs 1,795
1,800 Electric Power Development Co Ltd Morgan Stanley 1,042
200 Exedy Corp Goldman Sachs (219)
(500) Ezaki Glico Co Ltd Goldman Sachs 1,057
(400) Ezaki Glico Co Ltd Morgan Stanley 478
200 Fancl Corp Bank of America Merrill Lynch 249

700 Fancl Corp Goldman Sachs 721
(400) Fuji Electric Co Ltd Bank of America Merrill Lynch 331
(500) Fuji Electric Co Ltd Goldman Sachs 414
(200) Fuji Electric Co Ltd Morgan Stanley (83)
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5,600 Fuji Media Holdings Inc Bank of America Merrill Lynch 1,000
12,300 Fuji Media Holdings Inc Goldman Sachs 2,691
8,100 Fuji Media Holdings Inc Morgan Stanley (3,111)
(100) Fuji QOil Holdings Inc Goldman Sachs 254
(2,300) Fujitsu Ltd Morgan Stanley 5,200
(3,200) Fujitsu Ltd Bank of America Merrill Lynch 1,941
(2,700) Fujitsu Ltd Goldman Sachs 1,638
(20,200) Fukuoka Financial Group Inc Bank of America Merrill Lynch 27,291
(20,400) Fukuoka Financial Group Inc Goldman Sachs 27,561
5,000 Glory Ltd Goldman Sachs 4,182
5,400 Glory Ltd Morgan Stanley 2,730
(400) GMO internet Inc Bank of America Merrill Lynch (85)
(400) GMO internet Inc Goldman Sachs (85)
(600) GMO internet Inc Morgan Stanley (88)
(500) Goldwin Inc Morgan Stanley 10,937
(400) Goldwin Inc Goldman Sachs 3,676
400 H20 Retailing Corp Bank of America Merrill Lynch 42
(11,000) Hachijuni Bank Ltd/The Goldman Sachs (914)
(19,600) Hachijuni Bank Ltd/The Bank of America Merrill Lynch (2,029)
(10,500) Hachijuni Bank Ltd/The Morgan Stanley 97
(1,000) Harmonic Drive Systems Inc Goldman Sachs 919
(1,000) Hikari Tsushin Inc Goldman Sachs (19,117)
(1,000) Hikari Tsushin Inc Bank of America Merrill Lynch (19,117)
(1,700) Hikari Tsushin Inc Morgan Stanley 5,468
400 HIS Co Ltd Morgan Stanley (331)
1,500 Hisamitsu Pharmaceutical Co Inc Goldman Sachs (1,547)
1,600 Hisamitsu Pharmaceutical Co Inc Morgan Stanley (2,450)
1,100 Hisamitsu Pharmaceutical Co Inc Bank of America Merrill Lynch (1,259)
1,200 Hitachi Capital Corp Bank of America Merrill Lynch (629)
400 Hitachi Capital Corp Goldman Sachs (210)
400 Hitachi Capital Corp Morgan Stanley (210)
(10,000) Hitachi Chemical Co Ltd Goldman Sachs 8,129
(8,200) Hitachi Chemical Co Ltd Morgan Stanley 1,033
(3,100) Hitachi Metals Ltd Morgan Stanley 1,092
(2,800) Hitachi Metals Ltd Bank of America Merrill Lynch 691
(5,100) Hitachi Metals Ltd Goldman Sachs 1,594
300 Hoshizaki Corp Bank of America Merrill Lynch 1,875
1,500 Hoshizaki Corp Goldman Sachs 9,375
2,000 Hoshizaki Corp Morgan Stanley 3,309
(300) House Foods Group Inc Bank of America Merrill Lynch 14
(300) House Foods Group Inc Goldman Sachs 188
(900) House Foods Group Inc Morgan Stanley 1,064
(600) Ibiden Co Ltd Goldman Sachs 1,097
(1,500) Ibiden Co Ltd Morgan Stanley 331
(14,700) Ichigo Inc Morgan Stanley 3,783
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900 IHI Corp Goldman Sachs 356

500 IHI Corp Morgan Stanley 124
(10,200) Infomart Corp Bank of America Merrill Lynch (11,624)
(3,100) Ito En Ltd Bank of America Merrill Lynch 5,698
(6,300) Ito En Ltd Goldman Sachs 11,580
(2,200) Ito En Ltd Morgan Stanley 7,481
(9,500) lyo Bank Ltd/The Goldman Sachs 1,815
(3,700) lyo Bank Ltd/The Morgan Stanley 459
(7,100) lyo Bank Ltd/The Bank of America Merrill Lynch 1,125
(2,700) Japan Airport Terminal Co Ltd Bank of America Merrill Lynch 5,956
(1,500) Japan Airport Terminal Co Ltd Morgan Stanley 1,999
(1,400) Japan Airport Terminal Co Ltd Goldman Sachs 3,088
(1,300) Japan Lifeline Co Ltd Bank of America Merrill Lynch 1,948
(26,000) Japan Lifeline Co Ltd Morgan Stanley 28,866
(800) Japan Lifeline Co Ltd Goldman Sachs 1,198
2,600 Japan Post Insurance Co Ltd Morgan Stanley 2,345
16,500 Japan Post Insurance Co Ltd Goldman Sachs 4,864
12,200 Japan Post Insurance Co Ltd Bank of America Merrill Lynch 3,045
(3) Japan Prime Realty Investment Corp (Reit) Bank of America Merrill Lynch (400)

(10) Japan Prime Realty Investment Corp (Reit) Morgan Stanley 138
(28) Japan Real Estate Investment Corp (Reit) Goldman Sachs (6,948)
(14) Japan Real Estate Investment Corp (Reit) Morgan Stanley (515)
(42) Japan Retail Fund Investment Corp (Reit) Bank of America Merrill Lynch (1,776)
(13) Japan Retail Fund Investment Corp (Reit) Morgan Stanley 48
(87) Japan Retail Fund Investment Corp (Reit) Goldman Sachs (3,678)
1,400 JGC Corp Morgan Stanley 13
100 JGC Corp Bank of America Merrill Lynch (49)
33,200 JXTG Holdings Inc Bank of America Merrill Lynch (9,001)
135,000 JXTG Holdings Inc Goldman Sachs (36,602)
201,700 JXTG Holdings Inc Morgan Stanley (33,368)
300 Kajima Corp Morgan Stanley 33
(1,900) Kamigumi Co Ltd Morgan Stanley 52
(300) Kamigumi Co Ltd Bank of America Merrill Lynch (122)
(400) Kamigumi Co Ltd Goldman Sachs (261)
800 Kansai Electric Power Co Inc/The Goldman Sachs (180)
(15,100) Kansai Mirai Financial Group Inc Bank of America Merrill Lynch (3,608)
(13,500) Kansai Mirai Financial Group Inc Goldman Sachs (3,226)
(7,100) Kansai Mirai Financial Group Inc Morgan Stanley 131
1,800 Kao Corp Bank of America Merrill Lynch (2,564)
4,400 Kao Corp Goldman Sachs (6,268)
(1,500) Kawasaki Kisen Kaisha Ltd Goldman Sachs 1,875
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4,200 KDDI Corp Goldman Sachs 288
800 KDDI Corp Bank of America Merrill Lynch 164
3,400 KDDI Corp Morgan Stanley 1,469
(6,200) Keihan Holdings Co Ltd Morgan Stanley 1,425
(3,300) Keihan Holdings Co Ltd Goldman Sachs 4,094
(5,300) Keihan Holdings Co Ltd Bank of America Merrill Lynch 6,746
(8,600) Keio Corp Bank of America Merrill Lynch 6,323
(7,200) Keio Corp Morgan Stanley 23,822
(8,000) Keio Corp Goldman Sachs 5,882
(4,800) Keisei Electric Railway Co Ltd Goldman Sachs (5,983)
(6,200) Keisei Electric Railway Co Ltd Bank of America Merrill Lynch (7,828)
(6,600) Keisei Electric Railway Co Ltd Morgan Stanley 3,491
(100) Kintetsu Group Holdings Co Ltd Goldman Sachs (64)
(500) Kintetsu Group Holdings Co Ltd Morgan Stanley 460
(1,300) Kintetsu Group Holdings Co Ltd Bank of America Merrill Lynch (589)
32,800 Kirin Holdings Co Ltd Goldman Sachs 36,797
17,400 Kirin Holdings Co Ltd Bank of America Merrill Lynch 19,750
25,900 Kirin Holdings Co Ltd Morgan Stanley 19,400
(8,300) Kobe Bussan Co Ltd Morgan Stanley (20,596)
(200) Koei Tecmo Holdings Co Ltd Morgan Stanley 9
(2,900) Koei Tecmo Holdings Co Ltd Bank of America Merrill Lynch (1,599)
(2,800) Koei Tecmo Holdings Co Ltd Goldman Sachs (1,544)
(4,100) Koito Manufacturing Co Ltd Morgan Stanley 12,812
400 Kokuyo Co Ltd Bank of America Merrill Lynch 92
2,500 Kokuyo Co Ltd Goldman Sachs 574
200 Kokuyo Co Ltd Morgan Stanley (48)
(4,400) Kusuri no Aoki Holdings Co Ltd Bank of America Merrill Lynch 14,558
(1,600) Kusuri no Aoki Holdings Co Ltd Goldman Sachs 5,294
(700) Kusuri no Aoki Holdings Co Ltd Morgan Stanley 2,959
(100) Kyocera Corp Goldman Sachs 231
(900) Kyoritsu Maintenance Co Ltd Bank of America Merrill Lynch 1,158
700 Kyudenko Corp Morgan Stanley (1,319)
200 Kyudenko Corp Bank of America Merrill Lynch (358)
1,000 Kyudenko Corp Goldman Sachs (1,792)
(2,500) Kyushu Railway Co Bank of America Merrill Lynch 2,068
(5,400) Kyushu Railway Co Goldman Sachs 4,467
(1,400) Kyushu Railway Co Morgan Stanley 1,801
11,800 Lintec Corp Bank of America Merrill Lynch (14,424)
8,700 Lintec Corp Goldman Sachs (10,635)
7,700 Lintec Corp Morgan Stanley (3,609)
3,600 LIXIL Group Corp Goldman Sachs 1,390
4,400 LIXIL Group Corp Morgan Stanley 1,334
3,800 LIXIL Group Corp Bank of America Merrill Lynch 1,467
(400) M3 Inc Bank of America Merrill Lynch (55)
(1,900) M3 Inc Goldman Sachs 97
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(300) M3 Inc Morgan Stanley 283
(1,900) Makita Corp Bank of America Merrill Lynch (410)
(1,700) Makita Corp Goldman Sachs (469)
500 MEIJI Holdings Co Ltd Bank of America Merrill Lynch (1,792)
500 MEIJI Holdings Co Ltd Goldman Sachs (1,922)
100 MEIJI Holdings Co Ltd Morgan Stanley (322)
(18,800) MINEBEA MITSUMI Inc Bank of America Merrill Lynch 31,620
(42,500) MINEBEA MITSUMI Inc Morgan Stanley 19,140
(7,200) MISUMI Group Inc Bank of America Merrill Lynch 1,919
(7,800) MISUMI Group Inc Goldman Sachs 2,079
(11,000) MISUMI Group Inc Morgan Stanley (2,123)
16,200 Mitsubishi Gas Chemical Co Inc Goldman Sachs (6,082)
14,400 Mitsubishi Gas Chemical Co Inc Bank of America Merrill Lynch (5,691)
20,300 Mitsubishi Gas Chemical Co Inc Morgan Stanley (3,465)
15,800 Mitsubishi Motors Corp Morgan Stanley 4,066
9,500 Mitsubishi Motors Corp Goldman Sachs 1,484
300 Mitsubishi Tanabe Pharma Corp Bank of America Merrill Lynch 81
300 Mitsubishi Tanabe Pharma Corp Goldman Sachs 36
58,000 Mitsubishi UFJ Financial Group Inc Bank of America Merrill Lynch (5,902)
58,200 Mitsubishi UFJ Financial Group Inc Goldman Sachs (6,472)
92,600 Mitsubishi UFJ Financial Group Inc Morgan Stanley (7,574)
2,800 Mitsubishi UFJ Lease & Finance Co Ltd Morgan Stanley (257)
2,200 Mitsubishi UFJ Lease & Finance Co Ltd Bank of America Merrill Lynch 586
600 Mitsubishi UFJ Lease & Finance Co Ltd Goldman Sachs 160
(200) Miura Co Ltd Bank of America Merrill Lynch 17
(200) Miura Co Ltd Morgan Stanley (248)
2,400 Mixi Inc Bank of America Merrill Lynch 2,691
100 Mixi Inc Morgan Stanley 5)
(3,000) Mochida Pharmaceutical Co Ltd Bank of America Merrill Lynch (965)
(2,000) Mochida Pharmaceutical Co Ltd Goldman Sachs (643)
(1,800) Mochida Pharmaceutical Co Ltd Morgan Stanley 3,805
(9,700) Nabtesco Corp Morgan Stanley (5,349)
(7,800) Nabtesco Corp Bank of America Merrill Lynch 5,950
(5,000) Nabtesco Corp Goldman Sachs 3,814
200 Nagase & Co Ltd Bank of America Merrill Lynch (86)
3,200 Nagase & Co Ltd Morgan Stanley (29)
(400) Nagoya Railroad Co Ltd Bank of America Merrill Lynch 94
(2,200) Nagoya Railroad Co Ltd Goldman Sachs (142)
(200) Nagoya Railroad Co Ltd Morgan Stanley (28)
(300) Nankai Electric Railway Co Ltd Goldman Sachs (@)
5,200 Nikon Corp Morgan Stanley (2,915)
(900) Nippo Corp Goldman Sachs 182
(1,500) Nippo Corp Bank of America Merrill Lynch 303
(800) Nippo Corp Morgan Stanley 360
(12) Nippon Building Fund Inc (Reit) Goldman Sachs (1,526)
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(5) Nippon Building Fund Inc (Reit) Morgan Stanley 460

(8) Nippon Building Fund Inc (Reit) Bank of America Merrill Lynch (1,176)
35,600 Nisshinbo Holdings Inc Morgan Stanley (7,853)
25,700 Nisshinbo Holdings Inc Bank of America Merrill Lynch (10,157)
28,900 Nisshinbo Holdings Inc Goldman Sachs (11,421)
9,200 Nitto Denko Corp Goldman Sachs (33,786)
4,700 Nitto Denko Corp Bank of America Merrill Lynch (14,596)
5,500 Nitto Denko Corp Morgan Stanley (7,734)
(300) NOF Corp Goldman Sachs 37
(300) NOF Corp Bank of America Merrill Lynch (165)
(800) NOF Corp Morgan Stanley 764
(9) Nomura Real Estate Master Fund Inc (Reit) Morgan Stanley 99
(400) Nomura Research Institute Ltd Bank of America Merrill Lynch 74
56,700 NTN Corp Morgan Stanley (5,732)
2,400 NTN Corp Bank of America Merrill Lynch (662)
27,200 NTN Corp Goldman Sachs (7,500)
1,100 Oji Holdings Corp Morgan Stanley (425)
(400) OKUMA Corp Bank of America Merrill Lynch 2,169
(300) OKUMA Corp Goldman Sachs 1,627
(400) OKUMA Corp Morgan Stanley 1,103
(3,600) Olympus Corp Bank of America Merrill Lynch (430)
(12,900) Olympus Corp Morgan Stanley 5,928
(3,200) Olympus Corp Goldman Sachs (382)
1,200 Ono Pharmaceutical Co Ltd Bank of America Merrill Lynch 149
1,000 Ono Pharmaceutical Co Ltd Goldman Sachs 124
1,400 Ono Pharmaceutical Co Ltd Morgan Stanley (225)
(2,100) Oriental Land Co Ltd/Japan Bank of America Merrill Lynch (11,001)
(7,800) Oriental Land Co Ltd/Japan Goldman Sachs (40,862)
(3,700) Oriental Land Co Ltd/Japan Morgan Stanley (7,991)
1,300 ORIX Corp Bank of America Merrill Lynch (30)
3,200 ORIX Corp Morgan Stanley (235)
6,500 ORIX Corp Goldman Sachs (149)
(6) Orix J Inc (Reit) Goldman Sachs 6
(11) Orix J Inc (Reit) Morgan Stanley 273
(17) Orix J Inc (Reit) Bank of America Merrill Lynch 16
3,000 Otsuka Holdings Co Ltd Bank of America Merrill Lynch (6,590)
2,700 Otsuka Holdings Co Ltd Goldman Sachs (5,931)
3,300 Otsuka Holdings Co Ltd Morgan Stanley (5,459)
(100) Paltac Corporation Goldman Sachs 267
(1,400) Pan Pacific International Holdings Corp Bank of America Merrill Lynch 1,158
(3,600) Pan Pacific International Holdings Corp Goldman Sachs 2,978
(3,400) Pan Pacific International Holdings Corp Morgan Stanley 625
1,200 Park24 Co Ltd Bank of America Merrill Lynch (1,297)
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3,300 Penta-Ocean Construction Co Ltd Bank of America Merrill Lynch (1,183)
3,200 Penta-Ocean Construction Co Ltd Goldman Sachs (1,147)
2,100 Penta-Ocean Construction Co Ltd Morgan Stanley (367)
700 Persol Holdings Co Ltd Goldman Sachs (434)
1,300 Persol Holdings Co Ltd Morgan Stanley (504)
1,400 Pilot Corp Bank of America Merrill Lynch 1,214
200 Pilot Corp Goldman Sachs 156
600 Pilot Corp Morgan Stanley 50
1,600 Pola Orbis Holdings Inc Goldman Sachs (1,985)
8,900 Pola Orbis Holdings Inc Morgan Stanley (15,133)
(11,200) Rakuten Inc Bank of America Merrill Lynch (2,573)
(5,900) Rakuten Inc Goldman Sachs (1,356)
(38,500) Rakuten Inc Morgan Stanley (9,554)
(1,100) Relo Group Inc Morgan Stanley (708)
400 Ricoh Co Ltd Morgan Stanley (59)
(600) Round One Corp Bank of America Merrill Lynch 414
(1,500) Round One Corp Goldman Sachs 496
(200) Round One Corp Morgan Stanley 59
(4,200) Sankyo Co Ltd Bank of America Merrill Lynch 2,123
(3,700) Sankyo Co Ltd Goldman Sachs 1,870
(6,900) Sankyo Co Ltd Morgan Stanley 11,415
(1,000) Sanrio Co Ltd Goldman Sachs 882
(4,200) Sanrio Co Ltd Bank of America Merrill Lynch 3,706
(8,400) Sanrio Co Ltd Morgan Stanley 11,714
1,200 Sanwa Holdings Corp Morgan Stanley (171)
1,800 Sapporo Holdings Ltd Bank of America Merrill Lynch 513
800 Sapporo Holdings Ltd Morgan Stanley (397)
(2,900) SBI Holdings Inc/Japan Bank of America Merrill Lynch 506
(8,000) SBI Holdings Inc/Japan Morgan Stanley (790)
300 Seino Holdings Co Ltd Bank of America Merrill Lynch (83)
300 Seria Co Ltd Bank of America Merrill Lynch 108
200 Seria Co Ltd Morgan Stanley (63)
(5,000) SG Holdings Co Ltd Bank of America Merrill Lynch 1,562
(6,100) SG Holdings Co Ltd Goldman Sachs 1,906
(4,000) SG Holdings Co Ltd Morgan Stanley (1,287)
(2,500) Shiga Bank Ltd/The Bank of America Merrill Lynch (432)
(3,300) Shiga Bank Ltd/The Goldman Sachs (888)
(3,300) Shiga Bank Ltd/The Morgan Stanley 356
(300) Shinsei Bank Ltd Morgan Stanley 37
(400) Shizuoka Bank Ltd/The Bank of America Merrill Lynch 44
(1,200) shizuoka Bank Ltd/The Goldman Sachs 313
(400) Shizuoka Bank Ltd/The Morgan Stanley 94
(400) Shochiku Co Ltd Bank of America Merrill Lynch 956
(300) Shochiku Co Ltd Goldman Sachs 717
(5,200) Skylark Holdings Co Ltd Morgan Stanley 2,103
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(200) Skylark Holdings Co Ltd Goldman Sachs (300)
4,200 Sompo Holdings Inc Bank of America Merrill Lynch (3,822)
3,600 Sompo Holdings Inc Goldman Sachs (3,276)
1,100 Sompo Holdings Inc Morgan Stanley 1,409
(600) Sony Financial Holdings Inc Bank of America Merrill Lynch (744)
(2,500) Sony Financial Holdings Inc Goldman Sachs (3,102)
(100) Sotetsu Holdings Inc Goldman Sachs 18
11,300 Sumitomo Corp Bank of America Merrill Lynch (2,025)
4,900 Sumitomo Corp Goldman Sachs (878)
25,700 Sumitomo Corp Morgan Stanley (12,198)
(6,300) Sumitomo Metal Mining Co Ltd Bank of America Merrill Lynch 405
(2,000) Sumitomo Metal Mining Co Ltd Goldman Sachs 129
(600) Sumitomo Metal Mining Co Ltd Morgan Stanley
700 Sundrug Co Ltd Bank of America Merrill Lynch (826)
3,200 Sundrug Co Ltd Goldman Sachs (2,081)
1,900 Sundrug Co Ltd Morgan Stanley (1,086)
(400) Suzuki Motor Corp Goldman Sachs 283
(1,000) Suzuki Motor Corp Morgan Stanley @G377)
(300) Sysmex Corp Goldman Sachs 682
43,000 T&D Holdings Inc Morgan Stanley (9,060)
51,500 T&D Holdings Inc Bank of America Merrill Lynch (21,437)
30,500 T&D Holdings Inc Goldman Sachs (11,989)
500 Taisei Corp Goldman Sachs (528)
(4,700) Taiyo Nippon Sanso Corp Goldman Sachs 1,209
(3,300) Taiyo Nippon Sanso Corp Morgan Stanley 2,548
(1,200) Taiyo Nippon Sanso Corp Bank of America Merrill Lynch 309
(1,400) Taiyo Yuden Co Ltd Goldman Sachs 4,066
600 Takashimaya Co Ltd Goldman Sachs (232)
2,300 Takashimaya Co Ltd Morgan Stanley (1,036)
2,300 Takeda Pharmaceutical Co Ltd Morgan Stanley (4,581)
100 Takeda Pharmaceutical Co Ltd Bank of America Merrill Lynch (261)
2,600 Takeda Pharmaceutical Co Ltd Goldman Sachs (7,464)
(2,600) Toho Gas Co Ltd Goldman Sachs 956
(1,200) Toho Gas Co Ltd Morgan Stanley (441)
(1,700) Toho Gas Co Ltd Bank of America Merrill Lynch 625
(2,200) Tokai Carbon Co Ltd Morgan Stanley 2,042
19,100 Tokai Tokyo Financial Holdings Inc Goldman Sachs (1,931)
6,300 Tokai Tokyo Financial Holdings Inc Morgan Stanley (579)
5,900 Tokai Tokyo Financial Holdings Inc Bank of America Merrill Lynch (596)
1,700 Tokyo Broadcasting System Holdings Inc Bank of America Merrill Lynch 1,187
1,700 Tokyo Broadcasting System Holdings Inc Goldman Sachs 1,187
2,400 Tokyo Broadcasting System Holdings Inc Morgan Stanley 22)
(87,200) Tokyo Electric Power Co Holdings Inc Morgan Stanley 32,057
(29,900) Tokyo Electric Power Co Holdings Inc Bank of America Merrill Lynch 8,951
(53,500) Tokyo Electric Power Co Holdings Inc Goldman Sachs 14,084
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(1,000) Tokyo Gas Co Ltd Morgan Stanley (64)
1,000 Tokyo Tatemono Co Ltd Bank of America Merrill Lynch (735)
1,000 Tokyo Tatemono Co Ltd Goldman Sachs (735)
2,200 Tokyo Tatemono Co Ltd Morgan Stanley (2,447)
800 Topcon Corp Morgan Stanley 22
1,600 Topcon Corp Bank of America Merrill Lynch 1,023
2,300 Topcon Corp Goldman Sachs 1,628
(400) Toshiba Corp Morgan Stanley 257
(600) TOTO Ltd Bank of America Merrill Lynch (1,213)
(300) TOTO Ltd Goldman Sachs (607)
(2,900) TOTO Ltd Morgan Stanley (1,533)
400 Toyobo Co Ltd Goldman Sachs (445)
1,900 Trend Micro Inc/Japan Goldman Sachs (4,977)
300 Trend Micro Inc/Japan Bank of America Merrill Lynch (786)
1,500 Trend Micro Inc/Japan Morgan Stanley (2,137)
1,200 TS Tech Co Ltd Bank of America Merrill Lynch (2,636)
300 TS Tech Co Ltd Morgan Stanley (403)
(200) Tsumura & Co Morgan Stanley 101
9,800 Ube Industries Ltd Bank of America Merrill Lynch (6,026)
14,400 Ube Industries Ltd Goldman Sachs (6,411)
3,500 Ube Industries Ltd Morgan Stanley (1,737)
2,300 Ulvac Inc Goldman Sachs (12,260)
8,000 Ulvac Inc Morgan Stanley (21,323)
2,800 Ulvac Inc Bank of America Merrill Lynch (14,926)
(6) United Urban Investment Corp (Reit) Morgan Stanley 276
(15) United Urban Investment Corp (Reit) Goldman Sachs 207
(5) United Urban Investment Corp (Reit) Bank of America Merrill Lynch 69
(1,600) Universal Entertainment Corp Goldman Sachs 1,912
(1,800) Universal Entertainment Corp Morgan Stanley 248
(5,900) USS Co Ltd Bank of America Merrill Lynch (3,015)
(8,000) USS Co Ltd Goldman Sachs (4,113)
(3,000) USS Co Ltd Morgan Stanley (303)
100 Welcia Holdings Co Ltd Goldman Sachs (56)
(100) Yamaha Corp Goldman Sachs 418
(400) Yamaha Corp Morgan Stanley 2,004
(900) Yaoko Co Ltd Bank of America Merrill Lynch 1,985
(1,100) Yaoko Co Ltd Goldman Sachs 2,426
(600) Yaoko Co Ltd Morgan Stanley 827
(6,400) Yaskawa Electric Corp Goldman Sachs 37,057
(4,800) Yaskawa Electric Corp Morgan Stanley 11,029
900 Zenkoku Hosho Co Ltd Bank of America Merrill Lynch 3,083
1,100 Zenkoku Hosho Co Ltd Goldman Sachs 2,933
300 Zenkoku Hosho Co Ltd Morgan Stanley 601
(4,100) Z0Z0 Inc Goldman Sachs 9,081
(130,592)
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147 Adyen NV * 144N Bank of America Merrill Lynch 8,643

440 Adyen NV ° 144A Goldman Sachs 26,513
614 Adyen NV ‘° 144A° Morgan Stanley 5,892
(15,683) Altice Europe NV Bank of America Merrill Lynch 1,264
(4,332) ArcelorMittal Goldman Sachs 6,130
(57,219) ArcelorMittal Morgan Stanley 88,105
(6,257) ArcelorMittal Bank of America Merrill Lynch 9,349
484 ASM International NV Bank of America Merrill Lynch (2,479)
559 ASM International NV Goldman Sachs (3,219)

506 ASM International NV Morgan Stanley (1,615)
3,744 BE Semiconductor Industries NV Bank of America Merrill Lynch (13,202)
946 BE Semiconductor Industries NV Goldman Sachs (3,336)
11,080 BE Semiconductor Industries NV Morgan Stanley (19,658)
883 Flow Traders ‘ 144A° Bank of America Merrill Lynch (217)

150 Flow Traders ‘ 144A° Goldman Sachs @7)
2,376 Flow Traders ‘' 144A° Morgan Stanley (1,962)
476 Koninklijke DSM NV Bank of America Merrill Lynch (399)
1,564 Koninklijke DSM NV Goldman Sachs (1,309)
1,043 Koninklijke DSM NV Morgan Stanley (1,257)
(6,335) SBM Offshore NV Morgan Stanley 7,882
(7,099) SBM Offshore NV Bank of America Merrill Lynch 9,336
(1,144) SBM Offshore NV Goldman Sachs 1,506
115,930

1,368 Mercury NZ Ltd Goldman Sachs (18)
@1s8)

6,022 Salmar ASA Bank of America Merrill Lynch (2,060)
1,543 Salmar ASA Goldman Sachs (528)
9,102 Salmar ASA Morgan Stanley 15,466
291 Schibsted ASA * A Bank of America Merrill Lynch 79

996 TGS NOPEC Geophysical Co ASA Bank of America Merrill Lynch (2,363)
2,484 TGS NOPEC Geophysical Co ASA Goldman Sachs (5,892)
6,828 TGS NOPEC Geophysical Co ASA Morgan Stanley (15,806)
(5,021) Yara International ASA Bank of America Merrill Lynch (10,593)
(4,954) Yara International ASA Goldman Sachs (9,844)
(18,442) Yara International ASA Morgan Stanley 9,019
(22,522)

(23,900) Ascendas (Reit) Morgan Stanley 347
(7,800) Ascendas (Reit) Goldman Sachs (113)
(1,500) Capitaland Ltd Bank of America Merrill Lynch 131
(9,800) CapitalLand Ltd Goldman Sachs 853
(90,100) City Developments Ltd Bank of America Merrill Lynch 19,684
(70,300) City Developments Ltd Goldman Sachs 13,364
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(2,300) City Developments Ltd Morgan Stanley 172
(3,900) Dairy Farm International Holdings Ltd Morgan Stanley 1,326
(3,200) Dairy Farm International Holdings Ltd Bank of America Merrill Lynch (480)
(14,500) Dairy Farm International Holdings Ltd Goldman Sachs (1,488)
(800) Jardine Cycle & Carriage Ltd Morgan Stanley (6)
(4,800) Jardine Cycle & Carriage Ltd Bank of America Merrill Lynch (1,583)
(1,700) Jardine Cycle & Carriage Ltd Goldman Sachs (597)
(7,900) Keppel Corp Ltd Bank of America Merrill Lynch 2,038
(179,100) Mapletree Logistics Trust (Reit) Bank of America Merrill Lynch 1,299
(104,700) Mapletree Logistics Trust (Reit) Goldman Sachs 760
(40,100) Sembcorp Industries Ltd Goldman Sachs 3,782
(39,700) Sembcorp Industries Ltd Bank of America Merrill Lynch 3,744
(50,200) Sembcorp Marine Ltd Morgan Stanley 3,642
(1,000) Singapore Airlines Ltd Bank of America Merrill Lynch 26
(51,700) Singapore Telecommunications Ltd Morgan Stanley (2,250)
(19,000) UOL Group Ltd Goldman Sachs 4,962
(5,000) UOL Group Ltd Morgan Stanley 399
(13,100) UoL Group Ltd Bank of America Merrill Lynch 3,421
(4,900) Venture Corp Ltd Morgan Stanley 1,137
(2,100) Venture Corp Ltd Bank of America Merrill Lynch 1,203
(160,500) Wilmar International Ltd Bank of America Merrill Lynch 20,126
(108,200) Wilmar International Ltd Goldman Sachs 13,951
(6,700) Wilmar International Ltd Morgan Stanley 826
90,676

1,605 Acciona SA Bank of America Merrill Lynch (4,656)
2,112 Acciona SA Goldman Sachs (6,127)
2,067 Acciona SA Morgan Stanley (3,806)
(30,733) Banco de Sabadell SA Morgan Stanley 1,065
(46,163) Banco de Sabadell SA Bank of America Merrill Lynch 2,786
(93,466) Banco de Sabadell SA Goldman Sachs 5,293
(50,187) Bankia SA Bank of America Merrill Lynch 2,912
(123,813) Bankia SA Goldman Sachs 7,184
(1,747) Cellnex Telecom SA * 144A’ Morgan Stanley (1,910)
(4,342) Ence Energia y Celulosa SA Bank of America Merrill Lynch 1,302
(1,496) Ence Energia y Celulosa SA Morgan Stanley 548
(1,825) Ence Energia y Celulosa SA Goldman Sachs 381
(1,748) Ferrovial SA Bank of America Merrill Lynch 247
(1,556) Ferrovial SA Goldman Sachs 837
(871) Ferrovial SA Morgan Stanley 332
5,119 Melia Hotels International SA Goldman Sachs (486)
11,348 Melia Hotels International SA Morgan Stanley (886)
3,527 Melia Hotels International SA Bank of America Merrill Lynch (335)
(1,043) Naturgy Energy Group SA Morgan Stanley 1,478
(1,952) Naturgy Energy Group SA Goldman Sachs 2,001
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(2,431) Sacyr SA Morgan Stanley 74
(518) Viscofan SA Morgan Stanley 1,618
(620) Viscofan SA Bank of America Merrill Lynch 2,020
(364) Viscofan SA Goldman Sachs 1,186
13,148
(707) Axfood AB Bank of America Merrill Lynch 390
(5,634) BillerudKorsnas AB Bank of America Merrill Lynch 4,198
1,583 Fabege AB Goldman Sachs 291
3,667 Fabege AB Bank of America Merrill Lynch 673
7,723 Fabege AB Morgan Stanley
(12,174) Husqvarna AB * B’ Bank of America Merrill Lynch 8,535
(12,099) Husgvarna AB ' B’ Goldman Sachs 8,482
(24,014) Husqvarna AB * B’ Morgan Stanley 15,223
(745) M AB Bank of America Merrill Lynch (637)
(3,192) v AB Goldman Sachs (2,584)
10,379 Lundin Petroleum AB Bank of America Merrill Lynch (39,215)
1,303 Lundin Petroleum AB Goldman Sachs (4,923)
2,776 Lundin Petroleum AB Morgan Stanley (11,304)
(27,451) Tele2 AB * B’ Bank of America Merrill Lynch 3,944
(22,722) Tele2 AB * B’ Morgan Stanley 1,699
(74,186) Telia Co AB Goldman Sachs 5,294
(44,308) Telia Co AB Morgan Stanley 4,325
45,537 Volvo AB * B’ Bank of America Merrill Lynch (45,480)
42,143 Volvo AB ' B’ Goldman Sachs (42,070)
51,509 Volvo AB * B’ Morgan Stanley (36,761)
(129,920)
72 Barry Callebaut AG Bank of America Merrill Lynch 8,596
41 Barry Callebaut AG Goldman Sachs 4,895
97 Barry Callebaut AG Morgan Stanley 2,220
(2,409) Credit Suisse Group AG Goldman Sachs 621
14,080 Logitech International SA Goldman Sachs (29,558)
6,986 Logitech International SA Bank of America Merrill Lynch (14,666)
24,996 Logitech International SA Morgan Stanley (59,935)
(3,658) Lonza Group AG Morgan Stanley 42,218
(41) Lonza Group AG Bank of America Merrill Lynch 423
(495) Lonza Group AG Goldman Sachs 3,130
6,031 OC Oerlikon Corp AG Goldman Sachs (3,180)
16,263 OC Oerlikon Corp AG Morgan Stanley (6,472)
1,052 Sika AG Bank of America Merrill Lynch (7,327)
375 Sika AG Goldman Sachs (2,612)
2,021 Sika AG Morgan Stanley (14,176)
77 Straumann Holding AG Bank of America Merrill Lynch (214)
36 Straumann Holding AG Goldman Sachs (100)
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74 Straumann Holding AG Morgan Stanley (2,282)

696 Sunrise Communications Group AG ‘ 144A° Bank of America Merrill Lynch 415
2,275 Sunrise Communications Group AG ' 144A Goldman Sachs 1,358
2,998 Sunrise Communications Group AG ' 144A° Morgan Stanley (1,491)
(205) Swatch Group AG/The Goldman Sachs 5,609
(1,038) VAT Group AG * 144A° Morgan Stanley 5,164
(91) VAT Group AG ‘ 144N Goldman Sachs 933
(240) VAT Group AG ‘ 144A° Bank of America Merrill Lynch 2,459
(63,972)

2,836 Ashtead Group Plc Morgan Stanley (5,802)
834 Ashtead Group Plc Goldman Sachs (1,625)

271 Ashtead Group Plc Bank of America Merrill Lynch (524)
22,128 Auto Trader Group Plc * 144A° Goldman Sachs 1,226
22,062 Auto Trader Group Plc * 144A’ Bank of America Merrill Lynch 1,247
50,839 Auto Trader Group Plc * 144A’ Morgan Stanley 1,024
(20,612) Barclays Plc Morgan Stanley 867
34,224 boohoo Group Plc Goldman Sachs (5,916)
37,137 boohoo Group Plc Morgan Stanley (6,499)
42,451 boohoo Group Plc Bank of America Merrill Lynch (8,303)
7,371 British American Tobacco Plc Morgan Stanley (20,648)
3,065 British American Tobacco Plc Goldman Sachs (5,576)
1,342 British American Tobacco Plc Bank of America Merrill Lynch (2,441)
(19,442) BT Group Plc Bank of America Merrill Lynch 2,722
(104,707) BT Group Plc Morgan Stanley 13,077
(76,597) Cairn Energy Plc Bank of America Merrill Lynch 7,871
(42,485) Cairn Energy Plc Goldman Sachs 1,877
(62,288) Cairn Energy Plc Morgan Stanley 7,784
(66,197) Capita Plc Bank of America Merrill Lynch 2,870
(96,736) Capita Plc Goldman Sachs 3,739
(112,899) Capita Plc Morgan Stanley (3,198)
(51,553) Capital & Counties Properties Plc Bank of America Merrill Lynch 11,284
(168,146) Capital & Counties Properties Plc Goldman Sachs 42,123
(125,208) Capital & Counties Properties Plc Morgan Stanley 12,174
(29,082) Cobham Plc Bank of America Merrill Lynch 5,639
(14,140) Cobham Plc Goldman Sachs 2,742
32,968 Compass Group Plc Morgan Stanley (9,132)
8,516 Compass Group Plc Bank of America Merrill Lynch 1,233
16,533 Compass Group Plc Goldman Sachs 2,394
3,338 Diageo Plc Bank of America Merrill Lynch (1,125)
7,551 Diageo Plc Goldman Sachs (2,153)
11,988 Diageo Plc Morgan Stanley (1,239)
(16,339) Domino’ s Pizza Group Plc Bank of America Merrill Lynch 4,731
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(37,826) Domino’ s Pizza Group Plc Goldman Sachs 10,724
(22,942) Domino’ s Pizza Group Plc Morgan Stanley 2,022
41,695 Electrocomponents Plc Bank of America Merrill Lynch (3,255)
33,212 Electrocomponents Plc Goldman Sachs (2,592)
50,711 Electrocomponents Plc Morgan Stanley (21,707)
425 Fevertree Drinks Plc Bank of America Merrill Lynch (2,071)
6,085 Fevertree Drinks Plc Goldman Sachs (29,648)
4,531 Fevertree Drinks Plc Morgan Stanley (13,235)
(1,828) Fresnillo Plc Bank of America Merrill Lynch (396)
(18,049) Fresnillo Plc Goldman Sachs (4,103)
(15,265) Fresnillo Plc Morgan Stanley (6,411)
9,600 GlaxoSmithKline Plc Morgan Stanley (4,252)
24,596 GlaxoSmithKline Plc Bank of America Merrill Lynch (4,118)
14,006 GlaxoSmithKline Plc Goldman Sachs (2,329)
(14,499) Greencore Group Plc Bank of America Merrill Lynch 4,253
1,055 Greggs Plc Bank of America Merrill Lynch 1,379
1,451 Greggs Plc Goldman Sachs 1,378
6,004 Greggs Plc Morgan Stanley 6,546
381 HomeServe Plc Bank of America Merrill Lynch 36
(41,301) Juventus Football Club SpA Morgan Stanley (2,210)
(14,275) Kazakhmys Plc Goldman Sachs 8,772
(7,124) Kazakhmys Plc Morgan Stanley 1,866
(11,382) Kazakhmys Plc Bank of America Merrill Lynch 5,392
(65,328) Kingfisher Plc Bank of America Merrill Lynch 13,900
(120,916) Kingfisher Plc Goldman Sachs 25,727
(166,065) Kingfisher Plc Morgan Stanley 2,509
(87,683) Melrose Industries Plc Morgan Stanley 12,272
(20,294) Melrose Industries Plc Bank of America Merrill Lynch 4,632
(94,740) Melrose Industries Plc Goldman Sachs 22,186
(1,410) Micro Focus International Plc Bank of America Merrill Lynch 1,517
(9,066) Ocado Group Plc Morgan Stanley 4,680
(3,923) Provident Financial Plc Bank of America Merrill Lynch 202
(13,052) Provident Financial Plc Goldman Sachs 901
(29,222) Provident Financial Plc Morgan Stanley 8,572
(278) Renishaw Plc Goldman Sachs 42
(621) Renishaw Plc Morgan Stanley (€I
(15,640) Royal Bank of Scotland Group Plc Bank of America Merrill Lynch 1,383
(2,539) Royal Bank of Scotland Group Plc Goldman Sachs 515
(26,056) Royal Bank of Scotland Group Plc Morgan Stanley 1,050
142 Royal Dutch Shell Plc ' A’ Goldman Sachs (52)
1,382 Royal Dutch Shell Plc * A Morgan Stanley (409)
21,231 Severn Trent Plc Bank of America Merrill Lynch 6,148
15,182 Severn Trent Plc Goldman Sachs 4,396
3,971 Severn Trent Plc Morgan Stanley 2,775
17,784 SSP Group Plc Morgan Stanley (6,269)
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2,584 United Utilities Group Plc Bank of America Merrill Lynch (163)
(13,810) Weir Group Plc/The Bank of America Merrill Lynch 15,213
(24,436) Weir Group Plc/The Morgan Stanley 28,919
(4,807) Weir Group Plc/The Goldman Sachs 5,295
(968) Whitbread Plc Goldman Sachs (1,063)
(2,481) Whitbread Plc Morgan Stanley (2,745)
79,413 Wm Morrison Supermarkets Plc Morgan Stanley (12,148)
138,438

(355) 2U Inc Bank of America Merrill Lynch 491
(474) 2U Inc Goldman Sachs 876
(2,079) 3D Systems Corp Bank of America Merrill Lynch 1,158
(80) 3M Co Bank of America Merrill Lynch 1,144
(274) 3M Co Goldman Sachs 1,537
(3,582) 8x8 Inc Goldman Sachs (6,269)
102 AAR Corp Bank of America Merrill Lynch (237)
584 AAR Corp Goldman Sachs (1,355)
(788) Aaron’ s Inc Goldman Sachs 612
(977) Aaron’ s Inc Morgan Stanley 1,671
(267) Aaron’ s Inc Bank of America Merrill Lynch 192
(1,568) Abbott Laboratories Goldman Sachs 1,160
(1,507) Abercrombie & Fitch Co * A’ Goldman Sachs 13,186
(212) Abercrombie & Fitch Co * A’ Bank of America Merrill Lynch 1,855
(16) Abiomed Inc Bank of America Merrill Lynch (42)
(99) Abiomed Inc Goldman Sachs (300)
(3,486) ABM Industries Inc Goldman Sachs 6,554
(312) Acadia Healthcare Co Inc Bank of America Merrill Lynch 221
(1,135) Acadia Healthcare Co Inc Goldman Sachs 965
(183) Acadia Healthcare Co Inc Morgan Stanley 193
104 Acceleron Pharma Inc Goldman Sachs (208)

96 Acuity Brands Inc Bank of America Merrill Lynch (1,430)

236 Acuity Brands Inc Goldman Sachs (2,883)
17,690 ADT Inc Goldman Sachs (1,592)
10,398 ADT Inc Bank of America Merrill Lynch (1,110)
(654) Adtalem Global Education Inc Bank of America Merrill Lynch 39
(2,934) Adtalem Global Education Inc Goldman Sachs 176
(612) Adtalem Global Education Inc Morgan Stanley (251)
794 Advance Auto Parts Inc Goldman Sachs (524)

52 Advance Auto Parts Inc Bank of America Merrill Lynch 37
(387) Advanced Micro Devices Inc Bank of America Merrill Lynch (242)
(1,658) Advanced Micro Devices Inc Goldman Sachs (573)
17,786 Aegon NV Goldman Sachs (3,201)
(236) AerCap Holdings NV Bank of America Merrill Lynch 898
(856) AerCap Holdings NV Goldman Sachs 4,254
(192) Aerie Pharmaceuticals Inc Goldman Sachs 780
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1,342 Affiliated Managers Group Inc Goldman Sachs (9,542)
218 Affiliated Managers Group Inc Bank of America Merrill Lynch (1,550)
(86) Aflac Inc Bank of America Merrill Lynch 2
(1,702) Aflac Inc Goldman Sachs (136)
67 Agios Pharmaceuticals Inc Bank of America Merrill Lynch (365)

253 Agios Pharmaceuticals Inc Goldman Sachs (611)
(3,685) AGNC Investment Corp (Reit) Goldman Sachs 4,204
(1,537) Air Lease Corp Morgan Stanley 853
(4,768) Air Lease Corp Bank of America Merrill Lynch 4,486
(11,729) Air Lease Corp Goldman Sachs 16,325
(504) Air Products & Chemicals Inc Goldman Sachs 1,457
(562) Alarm.com Holdings Inc Goldman Sachs 326
386 Albemarle Corp Goldman Sachs (2,046)
1,318 Alexandria Real Estate Equities Inc (Reit) Goldman Sachs (20)
63 Alexandria Real Estate Equities Inc (Reit) Bank of America Merrill Lynch 87
(316) Allakos Inc Goldman Sachs 893
(449) Allegheny Technologies Inc Goldman Sachs 135
(2,482) Allegheny Technologies Inc Bank of America Merrill Lynch 2,587
(360) Allegiant Travel Co Goldman Sachs 1,217
(13) Allegiant Travel Co Bank of America Merrill Lynch 44
111 Allegion Plc Bank of America Merrill Lynch (192)
468 Allegion Plc Goldman Sachs (1,962)
149 Allegion Plc Morgan Stanley (444)
214 Alliance Data Systems Corp Bank of America Merrill Lynch (822)
651 Alliance Data Systems Corp Goldman Sachs (4,166)
223 Allstate Corp/The Bank of America Merrill Lynch (69)
1,308 Allstate Corp/The Goldman Sachs (1,205)
1,762 Ally Financial Inc Goldman Sachs (282)
59 Alnylam Pharmaceuticals Inc Bank of America Merrill Lynch 13

163 Alnylam Pharmaceuticals Inc* Goldman Sachs 0
(1,053) Altair Engineering Inc * A’ Goldman Sachs (2,222)
(71) Alteryx Inc * A Bank of America Merrill Lynch 145
(293) Alteryx Inc * A Morgan Stanley 419
(464) Alteryx Inc * A Goldman Sachs 897
430 Altice USA Inc * A Bank of America Merrill Lynch (146)
1,396 AMC Entertainment Holdings Inc * A’ Goldman Sachs (2,429)
1,634 AMC Networks Inc * A’ Goldman Sachs (1,781)
561 Amdocs Ltd Bank of America Merrill Lynch (783)
2,405 Amdocs Ltd Goldman Sachs (4,569)
(38) Amedisys Inc Bank of America Merrill Lynch (45)
(31) Amedisys Inc Goldman Sachs @37
(142) AMERCO Goldman Sachs 2,959
551 Ameren Corp Goldman Sachs (402)
(6,682) American Airlines Group Inc Morgan Stanley 14,099
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859 American Axle & Manufacturing Holdings Inc Bank of America Merrill Lynch (1,477)
1,736 American Axle & Manufacturing Holdings Inc Goldman Sachs (2,986)
4,354 American Campus Communities Inc (Reit) Goldman Sachs (4,267)
584 American Eagle Outfitters Inc Bank of America Merrill Lynch (548)
865 American Eagle Outfitters Inc Goldman Sachs (1,287)
(3,897) American International Group Inc Goldman Sachs 3,351
714 American Water Works Co Inc Goldman Sachs 1,628
(2,024) Americold Realty Trust (Reit) Bank of America Merrill Lynch (364)
(591) Ameris Bancorp Goldman Sachs 449
844 AmerisourceBergen Corp Bank of America Merrill Lynch (439)
1,567 AmerisourceBergen Corp Goldman Sachs (815)
945 AmerisourceBergen Corp Morgan Stanley (4,215)
941 Amicus Therapeutics Inc Goldman Sachs (1,308)
1,514 Amkor Technology Inc Bank of America Merrill Lynch (1,032)
786 Amkor Technology Inc Goldman Sachs (590)
132 Analog Devices Inc Bank of America Merrill Lynch (119)
617 Analog Devices Inc Goldman Sachs (4,306)
(1,685) ANGI Homeservices Inc * A’ Bank of America Merrill Lynch 2,494
73 Anixter International Inc Goldman Sachs (318)

759 A0 Smith Corp Bank of America Merrill Lynch (302)
823 AO Smith Corp Goldman Sachs (1,942)
1,093 AO Smith Corp Morgan Stanley (3,524)
(305) Aon Plc Goldman Sachs (520)
1,815 ?g:g:gent Investment & Management Co * A’ Bank of America Merrill Lynch (1,420)
4,213 ﬁgzgzgent Investment & Management Co ‘ A’ Goldman Sachs 2,927)
327 Apergy Corp Goldman Sachs (1,985)
(354) Appfolio Inc © A’ Goldman Sachs (687)
(287) Appian Corp Goldman Sachs (509)
(703) Appian Corp Bank of America Merrill Lynch (1,248)
9,849 Apple Hospitality Inc (Reit) Morgan Stanley (5,554)
11,047 Apple Hospitality Inc (Reit) Bank of America Merrill Lynch (10,937)
18,116 Apple Hospitality Inc (Reit) Goldman Sachs (17,935)
(1,492) Apple Inc Morgan Stanley 8,818
140 Applied Materials Inc Bank of America Merrill Lynch (319)
995 Applied Materials Inc Goldman Sachs (1,655)
(6,955) Aramark Bank of America Merrill Lynch (12,050)
(9,571) Aramark Goldman Sachs (33,115)
(7,321) Aramark Morgan Stanley (24,135)
(31,270) Arconic Inc Bank of America Merrill Lynch 4,305
(25,095) Arconic Inc Goldman Sachs 3,431
(10,786) Arconic Inc Morgan Stanley 5,203
(231) Arcosa Inc Bank of America Merrill Lynch 427
(176) Arcosa Inc Goldman Sachs 68
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(410) Arena Pharmaceuticals Inc Goldman Sachs 1,123
(1,486) Armstrong World Industries Inc Goldman Sachs (806)
(1,520) Armstrong World Industries Inc Bank of America Merrill Lynch (211)
(1,782) Armstrong World Industries Inc Morgan Stanley (864)
(336) Arrow Electronics Inc Bank of America Merrill Lynch 1,560
(2,782) Arrow Electronics Inc Goldman Sachs 13,966
(135) Arrow Electronics Inc Morgan Stanley 347
312 Artisan Partners Asset Management Inc * A’ Bank of America Merrill Lynch (336)
227 Artisan Partners Asset Management Inc * A’ Goldman Sachs (284)
742 Ashland Global Holdings Inc Goldman Sachs 742
113 Aspen Technology Inc Goldman Sachs (40)
402 Associated Banc Corp Goldman Sachs (174)
498 Assured Guaranty Ltd Goldman Sachs (1,014)
(795) At Home Group Inc Goldman Sachs 2,902
(512) Athene Holding Ltd * A’ Goldman Sachs 993
(41) Atlantic Union Bankshares Corp Bank of America Merrill Lynch 100
(561) Atlantic Union Bankshares Corp Goldman Sachs 1,369
(256) Audentes Therapeutics Inc Goldman Sachs 719
(9,697) Autoliv Inc Bank of America Merrill Lynch 90,714
(824) Autoliv Inc Morgan Stanley 2,175
102 AutoZone Inc Goldman Sachs 3,708
(62) Avalara Inc Bank of America Merrill Lynch 154
(216) Avalara Inc Goldman Sachs 97)
(768) Avangrid Inc Goldman Sachs 192
(26) Avangrid Inc Morgan Stanley 15
(1,979) Avaya Holdings Corp Goldman Sachs 5,700
13,071 Avista Corp Bank of America Merrill Lynch (15,685)
9,046 Avista Corp Morgan Stanley (3,980)
(124) Avnet Inc Bank of America Merrill Lynch 322
(4,629) Avnet Inc Goldman Sachs 12,035
162 Axalta Coating Systems Ltd Goldman Sachs (300)
(10,215) Axis Capital Holdings Ltd Goldman Sachs (9,530)
(3,941) Axis Capital Holdings Ltd Bank of America Merrill Lynch (3,319)
(12,604) Axis Capital Holdings Ltd Morgan Stanley (932)
(55) Axon Enterprise Inc Bank of America Merrill Lynch 2
(180) Axon Enterprise Inc Goldman Sachs (19)
(281) Axos Financial Inc Goldman Sachs 483
1,644 B&G Foods Inc Goldman Sachs (2,006)
2,303 Ball Corp Goldman Sachs (3,626)
(7,744) Bank of America Corp Goldman Sachs 12,468
475 Bank of Hawaii Corp Bank of America Merrill Lynch (1,360)
2,320 Bank of Hawaii Corp Goldman Sachs (6,846)
1,035 Bank of Hawaii Corp Morgan Stanley (3,888)
176 Bank of New York Mellon Corp/The Bank of America Merrill Lynch (334)
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858 Bank of New York Mellon Corp/The Goldman Sachs (860)
1,403 Bank 0ZK Goldman Sachs (3,381)
(6,126) BankUnited Inc Goldman Sachs 9,128
463 Barnes Group Inc Goldman Sachs (1,741)
2,673 BB&T Corp Goldman Sachs (2,005)
19 Beacon Roofing Supply Inc Bank of America Merrill Lynch (7D

377 Beacon Roofing Supply Inc Goldman Sachs (1,418)
(986) Becton Dickinson and Co Goldman Sachs (1,975)
(854) Becton Dickinson and Co Bank of America Merrill Lynch (711)
(4,257) Becton Dickinson and Co Morgan Stanley 5,410
152 Belden Inc Goldman Sachs (886)
(375) Berry Global Group Inc Bank of America Merrill Lynch 189
(1,676) Berry Global Group Inc Goldman Sachs 2,345
(68) Best Buy Co Inc Goldman Sachs 116
256 Bio-Rad Laboratories Inc ' A Goldman Sachs (3,313)
(473) Biogen Inc Goldman Sachs 4,512
(145) Biohaven Pharmaceutical Holding Co Ltd Goldman Sachs 758
204 BJ' s Wholesale Club Holdings Inc Goldman Sachs (242)
1,482 Black Hills Corp Goldman Sachs (1,355)
923 Black Hills Corp Morgan Stanley (2,012)
3,711 Black Hills Corp Bank of America Merrill Lynch (6,276)
515 Black Knight Inc Goldman Sachs 767
(214) Blackbaud Inc Goldman Sachs 764
(112) Blackline Inc Goldman Sachs 100
777 Bloomin’ Brands Inc Goldman Sachs (723)
1,592 BMC Stock Holdings Inc Goldman Sachs (4,028)
(1,467) Boeing Co/The Morgan Stanley 11,941
(69) Boeing Co/The Bank of America Merrill Lynch 369
(1,100) Boeing Co/The Goldman Sachs 2,869
2,050 Boise Cascade Co Goldman Sachs (8,569)
301 Booz Allen Hamilton Holding Corp Bank of America Merrill Lynch 175
1,521 Booz Allen Hamilton Holding Corp Goldman Sachs 1,354
93 Boston Beer Co Inc/The * A Goldman Sachs (2,993)

12 Boston Beer Co Inc/The * A’ Bank of America Merrill Lynch (386)

655 Boston Properties Inc (Reit) Goldman Sachs (2,813)
(10,469) Boston Scientific Corp Bank of America Merrill Lynch (4,639)
(7,770) Boston Scientific Corp Goldman Sachs (5,549)
(16,746) Boston Scientific Corp Morgan Stanley (1,789)
(104) Bottomline Technologies DE Inc Goldman Sachs 156
4,892 Boyd Gaming Corp Bank of America Merrill Lynch (12,957)
11,038 Boyd Gaming Corp Goldman Sachs (28,302)
8,927 Boyd Gaming Corp Morgan Stanley (16,336)
(396) Brady Corp * A Bank of America Merrill Lynch 360
(966) Brady Corp * A’ Goldman Sachs 879
6,867 Brandywine Realty Trust (Reit) Goldman Sachs (532)
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58 Bright Horizons Family Solutions Inc Goldman Sachs 194
(3,362) Brighthouse Financial Inc Goldman Sachs 6,206
(1,581) Brighthouse Financial Inc Bank of America Merrill Lynch 2,325
(1,949) Brighthouse Financial Inc Morgan Stanley 2,332
(210) Brink’ s Co/The Goldman Sachs 309
201 Brinker International Inc Goldman Sachs (675)
1,312 Brixmor Property Group Inc (Reit) Bank of America Merrill Lynch (1,614)
597 Brixmor Property Group Inc (Reit) Goldman Sachs (734)
1,319 Broadcom Inc Morgan Stanley (4,613)
859 Broadcom Inc Goldman Sachs (3,135)
(163) Brooks Automation Inc Bank of America Merrill Lynch 325
(105) Brooks Automation Inc Goldman Sachs 209
289 Brown & Brown Inc Bank of America Merrill Lynch (113)
819 Brown & Brown Inc Goldman Sachs (233)
2,678 Brown-Forman Corp * B’ Goldman Sachs (3,713)
303 Bruker Corp Bank of America Merrill Lynch (140)
113 Bruker Corp Goldman Sachs (64)
612 Builders FirstSource Inc Goldman Sachs (1,218)
(374) Bunge Ltd Bank of America Merrill Lynch 115
(1,255) Bunge Ltd Goldman Sachs (415)
149 Burlington Stores Inc Goldman Sachs 250

80 Burlington Stores Inc Bank of America Merrill Lynch 595
(9,538) BWX Technologies Inc Goldman Sachs 25,268
(6,621) BWX Technologies Inc Morgan Stanley 13,037
(149) BWX Technologies Inc Bank of America Merrill Lynch 311
1,726 Cabot Corp Goldman Sachs (6,611)
1,986 Cabot Oil & Gas Corp Bank of America Merrill Lynch (2,392)
3,235 Cabot Oil & Gas Corp Goldman Sachs (4,279)
1,880 Cabot Oil & Gas Corp Morgan Stanley (2,745)
(381) Cactus Inc * A Goldman Sachs 1,440
(2,154) Cadence BanCorp Goldman Sachs 4,976
(5,563) Caesars Entertainment Corp Morgan Stanley 890
(5,147) Caesars Entertainment Corp Bank of America Merrill Lynch 861
(4,309) Caesars Entertainment Corp Goldman Sachs 541
604 Cal-Maine Foods Inc Goldman Sachs (3,401)
(276) Calavo Growers Inc Goldman Sachs 3,646
(351) Callaway Golf Co Bank of America Merrill Lynch 347
(1,315) Callaway Golf Co Goldman Sachs 1,302
(426) Cambrex Corp Goldman Sachs 1,862
79 Cantel Medical Corp Bank of America Merrill Lynch 113

131 Cantel Medical Corp Goldman Sachs 109
4,292 Cargurus Inc Goldman Sachs (11,366)
5,868 Cargurus Inc Morgan Stanley (11,433)
2,618 Cargurus Inc Bank of America Merrill Lynch (7,252)
53 CarMax Inc Bank of America Merrill Lynch 35
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185 CarMax Inc Goldman Sachs 338
1,363 Carpenter Technology Corp Goldman Sachs (10,045)
1,684 Cars.com Inc Goldman Sachs (3,037)
506 Cars.com Inc Bank of America Merrill Lynch (909)
(29) Carter’ s Inc Bank of America Merrill Lynch 280
(760) Carter’ s Inc Goldman Sachs 7,334
(5,867) Carvana Co Goldman Sachs 48,554
(176) Carvana Co Bank of America Merrill Lynch 1,457
27 Casey’ s General Stores Inc Bank of America Merrill Lynch (116)

159 Casey’ s General Stores Inc Goldman Sachs (681)
(4,787) Catalent Inc Morgan Stanley 6,160
(2,080) Catalent Inc Bank of America Merrill Lynch 1,892
(2,685) Catalent Inc Goldman Sachs 2,290
(129) Choe Global Markets Inc Bank of America Merrill Lynch (247)
(8,343) Choe Global Markets Inc Morgan Stanley 2,211
(1,562) Cboe Global Markets Inc Goldman Sachs (4,655)
(411) CDK Global Inc Goldman Sachs 1,332
274 CDW Corp/DE Bank of America Merrill Lynch (876)
835 CDW Corp/DE Goldman Sachs (2,945)
(41) Celanese Corp Goldman Sachs 97
(10,714) ?entennial Resource Development Inc/DE * A Bank of America Merrill Lynch 23,142
(7,908) Pentennial Resource Development Inc/DE ‘ A Goldman Sachs 17,081
(5,752) ?entennial Resource Development Inc/DE * A Morgan Stanley 9.146
(2,763) CenterState Bank Corp Goldman Sachs 2,735
(1,427) Cerner Corp Goldman Sachs (1,241)
(8,487) CF Industries Holdings Inc Bank of America Merrill Lynch 20,029
(3,984) CF Industries Holdings Inc Goldman Sachs 9,145
13,093 Charles Schwab Corp/The Morgan Stanley (18,593)
13,486 Charles Schwab Corp/The Bank of America Merrill Lynch (16,912)
10,659 Charles Schwab Corp/The Goldman Sachs (11,800)
103 Check Point Software Technologies Ltd Goldman Sachs Q)
1,443 Chegg Inc Bank of America Merrill Lynch 1,199
1,813 Chegg Inc Goldman Sachs 1,577
(1,132) Chemours Co/The Bank of America Merrill Lynch 2,417
(4,486) Chemours Co/The Goldman Sachs 10,213
(2,440) Chemours Co/The Morgan Stanley 5,319
(561) Children’ s Place Inc/The Goldman Sachs 6,508
(35) China Biologic Products Hold Bank of America Merrill Lynch 120
(50) China Biologic Products Hold Goldman Sachs 172

17 Chipotle Mexican Grill Inc Bank of America Merrill Lynch (100)

100 Chipotle Mexican Grill Inc Goldman Sachs (4,446)
(1,331) Choice Hotels International Inc Goldman Sachs 2,343
(99) Churchill Downs Inc Bank of America Merrill Lynch 74
2,944 Ciena Corp Bank of America Merrill Lynch 4,361
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5,791 Ciena Corp Goldman Sachs 8,501
1,121 Ciena Corp Morgan Stanley (482)
1,085 Cigna Corp Bank of America Merrill Lynch (1,600)
224 Cigna Corp Goldman Sachs (304)
(149) Cimarex Energy Co Bank of America Merrill Lynch 917
(169) Cimarex Energy Co Goldman Sachs 2,039
(83) Cimpress NV Bank of America Merrill Lynch (84)
(1,004) Cimpress NV Goldman Sachs (1,014)
893 Cincinnati Financial Corp Goldman Sachs (610)
188 Cincinnati Financial Corp Bank of America Merrill Lynch (106)
(703) Cintas Corp Goldman Sachs 325
1,103 Cirrus Logic Inc Bank of America Merrill Lynch (9,243)
444 Cirrus Logic Inc Goldman Sachs (3,721)
2,146 Cirrus Logic Inc Morgan Stanley (5,880)
73 Cisco Systems Inc Bank of America Merrill Lynch (154)

932 Cisco Systems Inc Goldman Sachs (3,670)
272 CIT Group Inc Goldman Sachs (628)
18,287 Citizens Financial Group Inc Goldman Sachs (20,587)
13,522 Citizens Financial Group Inc Morgan Stanley (24,340)
(17) Citrix Systems Inc Bank of America Merrill Lynch 20
(6,723) Citrix Systems Inc Goldman Sachs 14,723
(3,000) Citrix Systems Inc Morgan Stanley 6,840
(25,230) Cleveland-Cliffs Inc Goldman Sachs 33,426
(16,198) Cleveland-Cliffs Inc Morgan Stanley 14,254
(17,353) Cleveland-Cliffs Inc Bank of America Merrill Lynch 22,948
2,930 Cloudera Inc Goldman Sachs (4,366)
2,332 Cloudera Inc Bank of America Merrill Lynch (3,475)
(1,298) CME Group Inc Goldman Sachs (12,746)
(379) CNH Industrial NV Bank of America Merrill Lynch 201
(1,551) CNH Industrial NV Goldman Sachs 822
4,506 CNO Financial Group Inc Goldman Sachs (3,174)
583 CNO Financial Group Inc Bank of America Merrill Lynch (431)
(1,411) CNX Resources Corp Goldman Sachs 2,328
(763) CNX Resources Corp Bank of America Merrill Lynch 1,259
(84) Coca-Cola Co/The Bank of America Merrill Lynch (25)
(5,044) Coca-Cola Co/The Goldman Sachs 2,124
(69) Coca-Cola Consolidated Inc Goldman Sachs 95
1,115 Cogent Communications Holdings Inc Goldman Sachs 201
(84) Cognex Corp Goldman Sachs 232
(4,037) Cognizant Technology Solutions Corp * A’  Goldman Sachs (13,200)
(8,964) Cognizant Technology Solutions Corp * A’  Morgan Stanley (1,508)
(9,420) Cognizant Technology Solutions Corp * A’ Bank of America Merrill Lynch (10,111)
(2,458) Coherent Inc Goldman Sachs 54,690
(947) Coherent Inc Bank of America Merrill Lynch 20,767
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(2,941) Coherent Inc Morgan Stanley 19,969
159 Colfax Corp Bank of America Merrill Lynch 52
3,604 Colfax Corp Goldman Sachs (3,532)
2,577 Colony Capital Inc (Reit) Goldman Sachs (206)
105 Columbia Sportswear Co Goldman Sachs (214)
1,312 Comcast Corp * A’ Goldman Sachs (1,720)
756 Comerica Inc Goldman Sachs (2,196)
4,478 Comfort Systems USA Inc Goldman Sachs (5,329)
(2,243) Commerce Bancshares Inc/MO Goldman Sachs 2,821
(649) Commercial Metals Co Goldman Sachs 1,895
(735) Compass Minerals International Inc Goldman Sachs 2,396
(89) Compass Minerals International Inc Bank of America Merrill Lynch 290
(862) Concho Resources Inc Goldman Sachs 14,016
615 Conduent Inc Bank of America Merrill Lynch 62
1,167 Conduent Inc Goldman Sachs 117
(113) CONMED Corp Goldman Sachs 155
262 ConocoPhillips Bank of America Merrill Lynch (1,215)
858 ConocoPhillips Morgan Stanley (3,509)
2,707 ConocoPhillips Goldman Sachs (8,161)
333 Consolidated Edison Inc Bank of America Merrill Lynch 29
131 Consolidated Edison Inc Goldman Sachs 58
(195) Constellation Brands Inc * A’ Goldman Sachs 5,994
55 Copart Inc Bank of America Merrill Lynch 281
984 Copart Inc Goldman Sachs 1,150
(700) Corcept Therapeutics Inc Goldman Sachs 959
(1,976) CoreCivic Inc (Reit) Goldman Sachs 296
(1,815) CoreLogic Inc/United States Bank of America Merrill Lynch 2,291
(9,419) Corelogic Inc/United States Goldman Sachs 5,463
(6,290) CoreLogic Inc/United States Morgan Stanley 10,847
3,970 CorePoint Lodging Inc (Reit) Goldman Sachs (2,739)
58 CoreSite Realty Corp (Reit) Goldman Sachs )
6,780 Cornerstone OnDemand Inc Morgan Stanley (10,577)
689 Corning Inc Goldman Sachs (1,089)
687 Corning Inc Bank of America Merrill Lynch (1,085)
1,766 Cosan Ltd * A’ Bank of America Merrill Lynch 1,434
3,182 Cosan Ltd © A’ Goldman Sachs 4,391
1,062 CoStar Group Inc Bank of America Merrill Lynch (5,595)
1,086 CoStar Group Inc Goldman Sachs (6,965)
708 CoStar Group Inc Morgan Stanley (14,475)
113 Costco Wholesale Corp Goldman Sachs (950)
(7,233) Coty Inc * A Goldman Sachs 7,439
340 Cracker Barrel 0ld Country Store Inc Goldman Sachs (3,294)
224 Cracker Barrel Old Country Store Inc Bank of America Merrill Lynch (1,924)
8,671 Crane Co Morgan Stanley (43,789)
1,894 Crane Co Bank of America Merrill Lynch (14,809)
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4,915 Crane Co Goldman Sachs (40,375)
(49) Cree Inc Morgan Stanley 52
(537) Crown Holdings Inc Goldman Sachs 3,523
333 CSX Corp Bank of America Merrill Lynch 27)
(134) Cummins Inc Bank of America Merrill Lynch 630
(268) Cummins Inc Goldman Sachs 2,029
1,351 Curtiss-Wright Corp Bank of America Merrill Lynch (5,400)
3,074 Curtiss-Wright Corp Goldman Sachs (11,079)
614 Curtiss-Wright Corp Morgan Stanley (3,395)
(3,612) Cushman & Wakefield Plc Goldman Sachs 5,232
(158) CVB Financial Corp Goldman Sachs 65
(1,970) CyrusOne Inc (Reit) Bank of America Merrill Lynch 6,207
(1,921) CyrusOne Inc (Reit) Morgan Stanley 8,087
(4,267) CyrusOne Inc (Reit) Goldman Sachs 14,211
658 Dana Inc Bank of America Merrill Lynch (1,181)
2,776 Darden Restaurants Inc Bank of America Merrill Lynch (9,570)
1,616 Darden Restaurants Inc Morgan Stanley (4,138)
10,354 Darden Restaurants Inc Goldman Sachs (49,033)
(4,366) Darling Ingredients Inc Goldman Sachs 4,747
(567) Darling Ingredients Inc Bank of America Merrill Lynch 288
(449) Deere & Co Goldman Sachs 1,086
1,006 Dell Technologies ' C Bank of America Merrill Lynch (8,873)
1,890 Dell Technologies * C Goldman Sachs (16,961)
8,820 Dell Technologies ' C Morgan Stanley (87,494)
516 Delphi Technologies Plc Bank of America Merrill Lynch (2,446)
148 Delta Air Lines Inc Bank of America Merrill Lynch (61)
155 Delta Air Lines Inc Goldman Sachs (201)
114 Deluxe Corp Bank of America Merrill Lynch (76)
(627) Denali Therapeutics Inc Goldman Sachs 1,593
(82) Dentsply Sirona Inc Goldman Sachs 147
2,121 Despegar.com Corp Goldman Sachs (4,327)
352 DexCom Inc Bank of America Merrill Lynch (1,204)
1,689 DexCom Inc Goldman Sachs (5,776)
302 DexCom Inc Morgan Stanley 172)
2,479 Diamond Offshore Drilling Inc Goldman Sachs (4,908)
(56) Diamondback Energy Inc Bank of America Merrill Lynch 587
(732) Diamondback Energy Inc Goldman Sachs 6,623
(288) Dine Brands Global Inc Goldman Sachs (582)
929 Diodes Inc Goldman Sachs (5,435)
628 Discover Financial Services Bank of America Merrill Lynch (1,572)
1,872 Discover Financial Services Goldman Sachs (4,260)
6,259 Discover Financial Services Morgan Stanley (21,343)
2,018 Discovery Inc ' A Goldman Sachs (596)
1,465 Discovery Inc ' A Bank of America Merrill Lynch (700)
1,732 Discovery Inc ' A Morgan Stanley (121)
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(418) DISH Network Corp * A’ Bank of America Merrill Lynch (105)
(828) DISH Network Corp * A’ Morgan Stanley (441)
110 Dollar Tree Inc Bank of America Merrill Lynch 385
199 Dollar Tree Inc Goldman Sachs 202
(548) Domino’ s Pizza Inc Goldman Sachs 2,143
(117) Domino’ s Pizza Inc Bank of America Merrill Lynch 519
158 Donaldson Co Inc Goldman Sachs (128)

72 Donaldson Co Inc Bank of America Merrill Lynch (34)
6,241 Dow Inc Goldman Sachs (25,026)
1,591 Dow Inc Morgan Stanley (4,274)
1,889 Dow Inc Bank of America Merrill Lynch (10,299)
(301) DR Horton Inc Bank of America Merrill Lynch 374
(657) DR Horton Inc Goldman Sachs 488
537 Dril-Quip Inc Goldman Sachs (1,332)
46 Dril-Quip Inc Bank of America Merrill Lynch (114)
315 DTE Energy Co Goldman Sachs (115)
777 DXC Technology Co Goldman Sachs (4,377)
444 DXC Technology Co Bank of America Merrill Lynch (2,459)
(42) Eagle Bancorp Inc Bank of America Merrill Lynch 72
(2,129) Eagle Bancorp Inc Goldman Sachs 3,662
(1,675) Eagle Materials Inc Bank of America Merrill Lynch 4,335
(1,769) Eagle Materials Inc Goldman Sachs 5,909
(2,594) Eagle Materials Inc Morgan Stanley 9,467
1,378 East West Bancorp Inc Morgan Stanley (4,296)
1,235 East West Bancorp Inc Bank of America Merrill Lynch (3,306)
4,398 East West Bancorp Inc Goldman Sachs (8,257)
155 EastGroup Properties Inc (Reit) Bank of America Merrill Lynch (222)
145 EastGroup Properties Inc (Reit) Goldman Sachs (512)
(2,437) eBay Inc Bank of America Merrill Lynch 2,194
(4,277) eBay Inc Goldman Sachs 4,440
(6,494) eBay Inc Morgan Stanley 2,987
4,116 EIl Paso Electric Co Goldman Sachs (8,602)
713 Elanco Animal Health Inc Bank of America Merrill Lynch (1,091)
2,006 Elanco Animal Health Inc Goldman Sachs (3,337)
(2,746) Eldorado Resorts Inc Bank of America Merrill Lynch (1,073)
(1,170) Eldorado Resorts Inc Goldman Sachs (293)
(972) Eldorado Resorts Inc Morgan Stanley (289)
(980) Element Solutions Inc Bank of America Merrill Lynch 1,338
(4,087) Element Solutions Inc Goldman Sachs 6,369
(799) Element Solutions Inc Morgan Stanley 463
(369) Eli Lilly & Co Bank of America Merrill Lynch 393
116 Emergent BioSolutions Inc Goldman Sachs (573)
(88) Emerson Electric Co Bank of America Merrill Lynch 309
(1,945) Emerson Electric Co Goldman Sachs 7,299
(60) Enanta Pharmaceuticals Inc Bank of America Merrill Lynch (52)
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(222) Enanta Pharmaceuticals Inc Goldman Sachs (193)
122 EnerSys Goldman Sachs (822)
(226) Ensign Group Inc/The Goldman Sachs 671
(1,399) Entegris Inc Goldman Sachs 5,336
(2,527) Entegris Inc Bank of America Merrill Lynch 10,335
(4,254) Entegris Inc Morgan Stanley 7,359
(80) Entergy Corp Bank of America Merrill Lynch 122
(1,284) Entergy Corp Goldman Sachs 1,602
2,360 EOG Resources Inc Bank of America Merrill Lynch (26,433)
382 EOG Resources Inc Morgan Stanley @3,717)
4,301 EOG Resources Inc Goldman Sachs (48,085)
(1,356) Equifax Inc Morgan Stanley 4,949
(473) Equitrans Midstream Corp Bank of America Merrill Lynch 766
(548) Equitrans Midstream Corp Goldman Sachs 823
191 Essent Group Ltd Bank of America Merrill Lynch (160)
775 Essent Group Ltd Goldman Sachs (651)

51 Estee Lauder Cos Inc/The * A Bank of America Merrill Lynch (351)

203 Estee Lauder Cos Inc/The * A’ Goldman Sachs (1,285)
(638) Euronet Worldwide Inc Goldman Sachs (2,230)
71 Everbridge Inc Bank of America Merrill Lynch (95)

144 Evercore Inc * A Bank of America Merrill Lynch (1,047)
398 Evercore Inc ' A Goldman Sachs (2,893)
(235) Everest Re Group Ltd Goldman Sachs 735
(2,194) Eversource Energy Goldman Sachs 140
(290) Evo Payments Inc ' A’ Goldman Sachs (316)
703 Evolent Health Inc * A Bank of America Merrill Lynch (2,383)

70 Evolent Health Inc * A Goldman Sachs (237)
(160) Exelixis Inc Bank of America Merrill Lynch 35
(411) Exelixis Inc Goldman Sachs 264
(1,733) Exelon Corp Bank of America Merrill Lynch 1,542
(1,066) Exelon Corp Goldman Sachs 949
(3,431) Exelon Corp Morgan Stanley 4,769
(254) Expeditors International of Washington Inc Goldman Sachs 1,115
(764) Exponent Inc Goldman Sachs 92
3,575 Extended Stay America Inc (Unit) Bank of America Merrill Lynch (1,502)
15,433 Extended Stay America Inc (Unit) Goldman Sachs (6,508)
27,125 Extended Stay America Inc (Unit) Morgan Stanley (16,378)
2,285 Extra Space Storage Inc (Reit) Goldman Sachs (1,300)
83 Extra Space Storage Inc (Reit) Bank of America Merrill Lynch 24
(48) F5 Networks Inc Goldman Sachs 407
790 Facebook Inc * A Goldman Sachs (6,012)
2,192 Facebook Inc * A Morgan Stanley (14,599)
211 FactSet Research Systems Inc Bank of America Merrill Lynch (90)
689 FactSet Research Systems Inc Goldman Sachs (1,624)
(50) Fair lIsaac Corp Bank of America Merrill Lynch (150)
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(406) Fair lIsaac Corp Goldman Sachs (503)
(724) Farfetch Ltd * A Goldman Sachs 811
(2,670) Fastenal Co Goldman Sachs (70,964)
(1,016) Federated Investors Inc ' B’ Goldman Sachs 422
54 FedEx Corp Bank of America Merrill Lynch (170)

236 FedEx Corp Goldman Sachs (784)
(237) Ferro Corp Goldman Sachs 446
1,463 Ferroglobe Plc Goldman Sachs (790)
(5,460) Fiat Chrysler Automobiles NV Goldman Sachs 10,756
(111) Fidelity National Financial Inc Goldman Sachs 70
1,166 Fidelity National Information Services Inc Goldman Sachs 2,157
3,890 Fifth Third Bancorp Goldman Sachs (2,457)
5,057 First American Financial Corp Bank of America Merrill Lynch (21,593)
10,164 First American Financial Corp Morgan Stanley (45,433)
3,602 First American Financial Corp Goldman Sachs (15,381)
(634) First Financial Bankshares Inc Goldman Sachs 2,192
12,382 First Horizon National Corp Bank of America Merrill Lynch (6,349)
3,541 First Horizon National Corp Morgan Stanley (2,302)
7,255 First Horizon National Corp Goldman Sachs (4,017)
4,905 First Industrial Realty Trust Inc (Reit) Goldman Sachs (3,826)
(592) First Interstate BancSystem Inc * A’ Goldman Sachs 1,279
1,277 First Republic Bank/CA Morgan Stanley (3,397)
823 First Republic Bank/CA Bank of America Merrill Lynch (1,786)
(7,451) First Solar Inc Morgan Stanley 5,439
(4,391) First Solar Inc Goldman Sachs 6,066
1,079 FirstCash Inc Goldman Sachs (1,057)
2,598 Fiserv Inc Goldman Sachs (1,465)
1,493 Fithit Inc * A Bank of America Merrill Lynch (582)
1,970 Fitbit Inc * A Goldman Sachs (768)
289 Five Below Inc Goldman Sachs (269)
200 Five9 Inc Goldman Sachs 308
767 Five9 Inc Bank of America Merrill Lynch 1,726
193 Five9 Inc Morgan Stanley 66
(3,858) Flagstar Bancorp Inc Goldman Sachs 5,324
(424) FleetCor Technologies Inc Bank of America Merrill Lynch 5,658
(716) FleetCor Technologies Inc Goldman Sachs 8,721
(1,607) Floor & Decor Holdings Inc * A’ Goldman Sachs 10,590
436 Flowers Foods Inc Goldman Sachs 371
(1,395) Flowserve Corp Bank of America Merrill Lynch 3,934
(1,678) Flowserve Corp Goldman Sachs 4,732
(2,691) Flowserve Corp Morgan Stanley 7,831
(1,664) Fluor Corp Goldman Sachs 2,979
(715) FMC Corp Goldman Sachs 2,145
(918) ForeScout Technologies Inc Goldman Sachs 2,378
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400 Fortinet Inc Bank of America Merrill Lynch (1,901)
1,040 Fortinet Inc Goldman Sachs (5,979)
565 Fortinet Inc Morgan Stanley (3,921)
179 Fortive Corp Bank of America Merrill Lynch 927)
3,443 Fortive Corp Goldman Sachs (8,463)
1,410 Forward Air Corp Goldman Sachs (7,896)
2,615 Fox Corp * A Goldman Sachs (6,877)
267 Fox Corp * A Bank of America Merrill Lynch (702)
121 Fox Factory Holding Corp Goldman Sachs (655)
(4,680) Freeport-McMoRan Inc Bank of America Merrill Lynch 6,224
(3,843) Freeport-McMoRan Inc Goldman Sachs 5,067
(3,875) Freeport-McMoRan Inc Morgan Stanley 2,093
512 frontdoor Inc Morgan Stanley (558)
217 frontdoor Inc Goldman Sachs (279)
204 frontdoor Inc Bank of America Merrill Lynch (39)
(1,329) Gaming and Leisure Properties Inc (Reit) Bank of America Merrill Lynch 71
(7,863) Gaming and Leisure Properties Inc (Reit) Goldman Sachs (44)
(1,181) Gaming and Leisure Properties Inc (Reit) Morgan Stanley 34
(700) Gardner Denver Holdings Inc Morgan Stanley 1,057
(3,420) Gardner Denver Holdings Inc Goldman Sachs 3,323
(4,174) Gardner Denver Holdings Inc Bank of America Merrill Lynch 4,573
(2,449) Garmin Ltd Goldman Sachs 6,980
(416) Garmin Ltd Morgan Stanley 437
169 GATX Corp Bank of America Merrill Lynch (669)
1,703 GATX Corp Goldman Sachs (11,751)
(6,349) GCI Liberty Inc * A’ Bank of America Merrill Lynch 6,707
(7,409) GCI Liberty Inc * A’ Goldman Sachs 7,467
(9,790) GCI Liberty Inc ' A Morgan Stanley 14,862
679 Generac Holdings Inc Goldman Sachs (1,141)
198 Generac Holdings Inc Bank of America Merrill Lynch 77)
(19,605) General Electric Co Goldman Sachs 18,203
(1,268) General Electric Co Bank of America Merrill Lynch 1,198
(1,410) General Electric Co Morgan Stanley 825
4,619 General Mills Inc Bank of America Merrill Lynch (18,522)
16,061 General Mills Inc Goldman Sachs (62,683)
7,671 General Mills Inc Morgan Stanley (33,062)
(2,076) Genesee & Wyoming Inc * A’ Bank of America Merrill Lynch (1,364)
(2,407) Genesee & Wyoming Inc © A’ Goldman Sachs (11,274)
(40) Genesee & Wyoming Inc * A’ Morgan Stanley (26)
1,158 Genomic Health Inc Goldman Sachs 4,771)
143 Genomic Health Inc Bank of America Merrill Lynch (589)
(6,843) Gentex Corp Goldman Sachs 6,501
(446) Gentex Corp Bank of America Merrill Lynch 424
(403) Gentherm Inc Bank of America Merrill Lynch 1,406
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(1,497) Genuine Parts Co Goldman Sachs (908)
(1,892) GEO Group Inc/The (Reit) Goldman Sachs (378)
154 Gilead Sciences Inc Goldman Sachs (430)
(446) Global Blood Therapeutics Inc Goldman Sachs (813)
(403) Global Payments Inc Bank of America Merrill Lynch (2,315)
(526) Global Payments Inc Goldman Sachs (1,307)
(984) Global Payments Inc Morgan Stanley (2,614)
74 Globant SA Goldman Sachs 510
14,162 GoDaddy Inc * A Bank of America Merrill Lynch (31,713)
8,755 GoDaddy Inc ' A Goldman Sachs (20,537)
6,166 GoDaddy Inc * A Morgan Stanley (13,750)
2,683 Golar LNG Ltd Goldman Sachs (2,093)
(3,683) Goldman Sachs Group Inc/The Bank of America Merrill Lynch 46,886
(1,653) Goldman Sachs Group Inc/The Morgan Stanley 19,572
1,808 Goodyear Tire & Rubber Co/The Bank of America Merrill Lynch (1,709)
286 Goodyear Tire & Rubber Co/The Goldman Sachs (151)
(2,143) Graco Inc Goldman Sachs 3,557
(348) GrafTech International Ltd Bank of America Merrill Lynch 425
(1,915) GrafTech International Ltd Goldman Sachs 2,336
(77) Graham Holdings Co * B’ Goldman Sachs 2,288
681 Grand Canyon Education Inc Goldman Sachs 2,113
441 Grand Canyon Education Inc Bank of America Merrill Lynch 1,317
(1,276) Granite Construction Inc Goldman Sachs 2,718
291 Gray Television Inc Goldman Sachs (501)
152 Green Dot Corp * A’ Bank of America Merrill Lynch (105)
(531) Greenbrier Cos Inc/The Goldman Sachs 3,627
(21,392) Groupon Inc Goldman Sachs (107)
615 GrubHub Inc Goldman Sachs 368
(412) Guardant Health Inc Goldman Sachs 723
(787) Guardant Health Inc Bank of America Merrill Lynch 1,448
(905) Guess? Inc Goldman Sachs 1,828
(400) Guess? Inc Bank of America Merrill Lynch 808
(632) Guidewire Software Inc Bank of America Merrill Lynch 1,567
(2,641) Guidewire Software Inc Goldman Sachs 8,583
(1,799) Guidewire Software Inc Morgan Stanley 11,305
139 H&R Block Inc Goldman Sachs (135)
(49) Haemonetics Corp Bank of America Merrill Lynch 142
(381) Hain Celestial Group Inc/The Goldman Sachs 1,779
(519) Hamilton Lane Inc * A’ Goldman Sachs 57
(302) Hancock Whitney Corp Goldman Sachs 622
735 Harley-Davidson Inc Goldman Sachs (1,743)
426 Harley-Davidson Inc Bank of America Merrill Lynch (900)
1,598 Harris Corp Bank of America Merrill Lynch 771
1,672 Harris Corp Goldman Sachs 2,055
783 Harris Corp Morgan Stanley (2,067)
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(2,548) Hasbro Inc Bank of America Merrill Lynch 2,497
(5,051) Hasbro Inc Goldman Sachs 4,950
(2,883) Hasbro Inc Morgan Stanley 7,640
(1,374) Hawaiian Electric Industries Inc Goldman Sachs 1,209
2,428 HB Fuller Co Goldman Sachs (11,582)
111 HD Supply Holdings Inc Morgan Stanley (63)
234 HD Supply Holdings Inc Bank of America Merrill Lynch (388)
7,775 HD Supply Holdings Inc Goldman Sachs (15,042)
361 Healthcare Realty Trust Inc (Reit) Bank of America Merrill Lynch 46
(757) Healthcare Services Group Inc Bank of America Merrill Lynch 1,899
(899) Healthcare Services Group Inc Goldman Sachs 1,958
1,435 Healthcare Trust of America Inc (Reit)' A’ Goldman Sachs 639
206 HealthEquity Inc Bank of America Merrill Lynch (607)
126 HealthEquity Inc Goldman Sachs (499)
954 HEICO Corp Goldman Sachs 14,571
355 HEICO Corp Bank of America Merrill Lynch 5,481
648 Herbalife Nutrition Ltd Goldman Sachs (1,847)
222 Heron Therapeutics Inc Bank of America Merrill Lynch (242)
(1,952) Highwoods Properties Inc (Reit) Goldman Sachs 1,952
56 Hill-Rom Holdings Inc Goldman Sachs (152)

60 Hill-Rom Holdings Inc Bank of America Merrill Lynch (100)

302 Hilton Grand Vacations Inc Goldman Sachs (755)
(98) Hilton Worldwide Holdings Inc Goldman Sachs 384
246 HMS Holdings Corp Bank of America Merrill Lynch (290)
842 HMS Holdings Corp Goldman Sachs (994)
(839) HollyFrontier Corp Bank of America Merrill Lynch 4,136
(3,277) HollyFrontier Corp Goldman Sachs 16,156
(3,766) HollyFrontier Corp Morgan Stanley 14,763
259 Home BancShares Inc/AR Goldman Sachs (137)
419 Horizon Therapeutics Plc Bank of America Merrill Lynch (1,151)
928 Horizon Therapeutics Plc Goldman Sachs (3,030)
(293) Hormel Foods Corp Bank of America Merrill Lynch 16
(148) Hormel Foods Corp Goldman Sachs 52
(3,210) Hospitality Properties Trust (Reit) Goldman Sachs 4,376
2,271 Houlihan Lokey Inc Bank of America Merrill Lynch (3,587)
90 Houlihan Lokey Inc Goldman Sachs (167)
(654) Howard Hughes Corp/The Bank of America Merrill Lynch 2,925
(2,917) Howard Hughes Corp/The Goldman Sachs 15,636
(2,399) Howard Hughes Corp/The Morgan Stanley 10,277
1,749 Hub Group Inc * A’ Goldman Sachs (6,017)
135 Hubbell Inc Bank of America Merrill Lynch (631)
522 Hubbell Inc Goldman Sachs (2,543)
318 HubSpot Inc Bank of America Merrill Lynch (2,274)
178 HubSpot Inc Goldman Sachs (1,299)
797 HubSpot Inc Morgan Stanley (8,801)
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(264) Hyatt Hotels Corp * A’ Bank of America Merrill Lynch 746
(159) Hyatt Hotels Corp * A’ Goldman Sachs 828
576 lberiabank Corp Goldman Sachs (2,943)
87 ICON Plc Goldman Sachs 57
568 IDACORP Inc Bank of America Merrill Lynch (2,201)
3,132 IDACORP Inc Goldman Sachs (12,858)
75 IDACORP Inc Morgan Stanley (333)
931 IDEX Corp Goldman Sachs (2,058)
(1,340) 11-VI Inc Morgan Stanley 2,010
(486) Illinois Tool Works Inc Goldman Sachs 5,652
44 Ingevity Corp Bank of America Merrill Lynch (48)
123 Ingevity Corp Goldman Sachs (120)
221 Inogen Inc Goldman Sachs (2,471)
238 Inphi Corp Bank of America Merrill Lynch (1,714)
622 Inphi Corp Goldman Sachs (4,478)
3,649 Insperity Inc Morgan Stanley (9,123)
6,770 Insperity Inc Bank of America Merrill Lynch (3,897)
5,125 Insperity Inc Goldman Sachs (3,354)
358 Instructure Inc Goldman Sachs (222)
214 Insulet Corp Goldman Sachs 644
914 Integer Holdings Corp Goldman Sachs (3,300)
889 Integra LifeSciences Holdings Corp Goldman Sachs (2,857)
779 Integra LifeSciences Holdings Corp Bank of America Merrill Lynch (1,331)
(1,735) Intelsat SA Bank of America Merrill Lynch 6,662
(333) Interactive Brokers Group Inc * A’ Bank of America Merrill Lynch 859
(1,365) Interactive Brokers Group Inc * A’ Goldman Sachs 3,592
(924) InterDigital Inc Goldman Sachs 5,401
(124) International Flavors & Fragrances Inc Goldman Sachs 180
(1,400) International Game Technology Plc Goldman Sachs 1,666
1,967 Interpublic Group of Cos Inc/The Goldman Sachs (2,724)
18,040 Interpublic Group of Cos Inc/The Morgan Stanley (25,527)
94 Intuit Inc Bank of America Merrill Lynch 103
1,417 Intuit Inc Goldman Sachs 1,583
291 Intuit Inc Morgan Stanley (969)
402 Invesco Mortgage Capital Inc (Reit) Bank of America Merrill Lynch (267)
4,707 Invesco Mortgage Capital Inc (Reit) Goldman Sachs (3,595)
1,294 Investors Bancorp Inc Bank of America Merrill Lynch (505)
841 Investors Bancorp Inc Goldman Sachs (328)
108 lonis Pharmaceuticals Inc Bank of America Merrill Lynch (168)
206 lonis Pharmaceuticals Inc Goldman Sachs (479)
(2,760) IPG Photonics Corp Morgan Stanley 24,316
(144) 1PG Photonics Corp Goldman Sachs 2,964
1,481 Iridium Communications Inc Goldman Sachs @3,777)
(41) J&J Snack Foods Corp Goldman Sachs 276
2,830 Jabil Inc Goldman Sachs (9,820)
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(144) Jack Henry & Associates Inc Goldman Sachs 472
(634) Jacobs Engineering Group Inc Bank of America Merrill Lynch 1,322
(2,152) Jacobs Engineering Group Inc Goldman Sachs 6,471
(621) Jagged Peak Energy Inc Bank of America Merrill Lynch 1,466
(4,920) Janus Henderson Group Plc Goldman Sachs 3,744
(9,892) Janus Henderson Group Plc Morgan Stanley 11,096
173 Jazz Pharmaceuticals Plc Bank of America Merrill Lynch (2,375)

76 Jazz Pharmaceuticals Plc Goldman Sachs (1,043)
(13,269) JBG SMITH Properties (Reit) Goldman Sachs 31,830
(12,856) JBG SMITH Properties (Reit) Bank of America Merrill Lynch 31,155
(13,578) JBG SMITH Properties (Reit) Morgan Stanley 25,527
(25,366) JetBlue Airways Corp Bank of America Merrill Lynch 16,488
(22,660) JetBlue Airways Corp Goldman Sachs 14,729
(28,406) JetBlue Airways Corp Morgan Stanley 10,794
760 JIM Smucker Co/The Bank of America Merrill Lynch (1,519)

972 JIM Smucker Co/The Goldman Sachs (4,817)

222 Johnson & Johnson Bank of America Merrill Lynch (1,699)

525 Johnson & Johnson Goldman Sachs (3,314)
(4,635) Johnson Controls International Plc Goldman Sachs 2,039
(1,308) Johnson Controls International Plc Morgan Stanley 785
(833) Juniper Networks Inc Bank of America Merrill Lynch 374
(688) Juniper Networks Inc Goldman Sachs 694

94 Kaiser Aluminum Corp Bank of America Merrill Lynch (428)
1,021 Kaiser Aluminum Corp Goldman Sachs (4,646)
(2,003) Kaman Corp Goldman Sachs 6,189
(1,724) Kansas City Southern Bank of America Merrill Lynch 16,068
(3,821) Kansas City Southern Goldman Sachs 36,513
(6,891) Kansas City Southern Morgan Stanley 79,522
(298) KAR Auction Services Inc Bank of America Merrill Lynch 85
(611) KAR Auction Services Inc Goldman Sachs 78
(3,969) KBR Inc Morgan Stanley (953)
(2,732) KBR Inc Goldman Sachs 1,257
(3,619) KBR Inc Bank of America Merrill Lynch 1,665
(1,353) Kennametal Inc Goldman Sachs 4,776
(533) Kennametal Inc Bank of America Merrill Lynch 1,695
(1,211) Kennametal Inc Morgan Stanley 3,052
2,345 Keysight Technologies Inc Goldman Sachs (15,688)
2,682 Kilroy Realty Corp (Reit) Goldman Sachs (9,464)
481 Kilroy Realty Corp (Reit) Bank of America Merrill Lynch (657)
(100) Kimberly-Clark Corp Goldman Sachs 31
670 Kimco Realty Corp (Reit) Bank of America Merrill Lynch (264)

941 Kimco Realty Corp (Reit) Goldman Sachs (678)
(108) Kirby Corp Bank of America Merrill Lynch 378
(2,648) Kirby Corp Goldman Sachs 14,820
1,248 Kosmos Energy Ltd Goldman Sachs (1,011)
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(1,723) Kratos Defense & Security Solutions Inc Goldman Sachs (2,359)
(550) Kratos Defense & Security Solutions Inc Bank of America Merrill Lynch (652)
269 Kroger Co/The Bank of America Merrill Lynch (233)
3,128 Kroger Co/The Goldman Sachs (2,010)
(393) Laboratory Corp of America Holdings Goldman Sachs 1,630
(147) Laboratory Corp of America Holdings Morgan Stanley 597
(21) Laboratory Corp of America Holdings Bank of America Merrill Lynch 38
525 Lamb Weston Holdings Inc Morgan Stanley (446)
582 Lamb Weston Holdings Inc Bank of America Merrill Lynch (3,334)
2,346 Lamb Weston Holdings Inc Goldman Sachs (12,556)
58 Landstar System Inc Bank of America Merrill Lynch (599)

227 Landstar System Inc Goldman Sachs (2,345)
5,632 Landstar System Inc Morgan Stanley (50,406)
(377) Laureate Education Inc * A’ Bank of America Merrill Lynch 196
(4,761) Laureate Education Inc * A’ Goldman Sachs 2,476
(197) Legacytexas Financial Group Goldman Sachs 624
(200) Legacytexas Financial Group Bank of America Merrill Lynch 634
4,445 Leggett & Platt Inc Goldman Sachs (8,757)
(1,662) LendingClub Corp Bank of America Merrill Lynch 598
(1) Lennar Corp ‘ B’ Bank of America Merrill Lynch 3
(56) LGI Homes Inc Bank of America Merrill Lynch 47
(1,108) Liberty Broadband Corp * A’ Goldman Sachs 1,341
(248) Liberty Broadband Corp * B’ Goldman Sachs 376
(129) Liberty Broadband Corp * B’ Morgan Stanley 136
(805) Liberty Global Plc * A’ Bank of America Merrill Lynch 789
815 Liberty Latin America Ltd * C Goldman Sachs (1,084)
276 Liberty Latin America Ltd ' C Bank of America Merrill Lynch (367)
(100) Liberty Media Corp-Liberty Formula One’ C' Goldman Sachs 116

1 Liberty TripAdvisor Holdings Inc * A Goldman Sachs @
(2,815) Lincoln Electric Holdings Inc Goldman Sachs 13,041
(366) Lincoln Electric Holdings Inc Bank of America Merrill Lynch 1,804
1,321 Lions Gate Entertainment Corp ' B’ Goldman Sachs 621
557 Lithia Motors Inc * A Goldman Sachs 1,409
(305) Littelfuse Inc Bank of America Merrill Lynch 1,878
(888) Littelfuse Inc Goldman Sachs 7,703
(291) Littelfuse Inc Morgan Stanley 1,336
(247) LivaNova Plc Goldman Sachs 427
(126) LivaNova Plc Bank of America Merrill Lynch 106
(1,811) Livent Corp Goldman Sachs 2,299
(423) Livent Corp Bank of America Merrill Lynch 471
131 LiveRamp Holdings Inc Bank of America Merrill Lynch (728)
(4,058) LKQ Corp Goldman Sachs 6,452
58 LogMeln Inc Bank of America Merrill Lynch (82)
211 LogMeln Inc Goldman Sachs (679)
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(182) Louisiana-Pacific Corp Goldman Sachs 335
(1,157) LPL Financial Holdings Inc Bank of America Merrill Lynch 1,389
(875) LPL Financial Holdings Inc Morgan Stanley 3,358
(731) LPL Financial Holdings Inc Goldman Sachs 1,333
183 Lululemon Athletica Inc Bank of America Merrill Lynch (1,092)
630 Lululemon Athletica Inc Goldman Sachs (5,732)
(207) Lumentum Holdings Inc Bank of America Merrill Lynch 3,273
(5,585) Lumentum Holdings Inc Goldman Sachs 88,299
(2,901) Lumentum Holdings Inc Morgan Stanley 12,561
933 Lyft Inc * A Morgan Stanley (2,351)
(35) M&T Bank Corp Bank of America Merrill Lynch 134
(34) M&T Bank Corp Goldman Sachs 55
455 Macerich Co/The (Reit) Bank of America Merrill Lynch (2,511)
276 Macerich Co/The (Reit) Goldman Sachs (1,882)
2,628 Macquarie Infrastructure Corp Bank of America Merrill Lynch (2,773)
3,607 Macquarie Infrastructure Corp Goldman Sachs (7,141)
285 Macquarie Infrastructure Corp Morgan Stanley (317)
637 Macy’ s Inc Goldman Sachs (866)
(60) Madison Square Garden Co/The * A’ Goldman Sachs 396
(344) Magellan Health Inc Goldman Sachs 1,493
(764) Magnolia 0Oil & Gas Corp Goldman Sachs 1,016
199 Mallinckrodt Plc Bank of America Merrill Lynch (1,284)
483 Mallinckrodt Plc Goldman Sachs (3,115)
(487) Manhattan Associates Inc Goldman Sachs aan
(145) ManpowerGroup Inc Goldman Sachs 746
(86) ManpowerGroup Inc Bank of America Merrill Lynch 505
(373) ManTech International Corp/VA * A’ Goldman Sachs 339
(169) Markel Corp Goldman Sachs 326
(20) Markel Corp Morgan Stanley 64
(111) MarketAxess Holdings Inc Goldman Sachs 7
(1,196) Marriott Vacations Worldwide Corp Goldman Sachs 8,217
(3,726) Marvell Technology Group Ltd Bank of America Merrill Lynch 717
(11,046) Marvell Technology Group Ltd Goldman Sachs 10,336
(4,748) Marvell Technology Group Ltd Morgan Stanley 2,055
221 Masimo Corp Bank of America Merrill Lynch (2,276)

98 Masimo Corp Goldman Sachs (1,018)

91 Masonite International Corp Bank of America Merrill Lynch (710)

69 Masonite International Corp Goldman Sachs (538)

921 MasTec Inc Goldman Sachs (1,151)
(811) Mastercard Inc * A Goldman Sachs 1,247
317 Match Group Inc Bank of America Merrill Lynch (663)
539 Match Group Inc Goldman Sachs (1,127)
832 Match Group Inc Morgan Stanley (1,647)
(574) Maxim Integrated Products Inc Bank of America Merrill Lynch 421
(2,660) Maxim Integrated Products Inc Goldman Sachs 4,733
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(497) MaxLinear Inc Goldman Sachs 1,849
(4,326) McDermott International Inc Bank of America Merrill Lynch 7,268
(793) McDonald" s Corp Goldman Sachs 1,172
172 McKesson Corp Goldman Sachs 717)
3,383 MDU Resources Group Inc Bank of America Merrill Lynch 2,773)
2,814 MDU Resources Group Inc Morgan Stanley (2,730)
4,243 MDU Resources Group Inc Goldman Sachs (3,796)
686 Media General Inc** Bank of America Merrill Lynch (113)
(2,363) Medical Properties Trust Inc (Reit) Bank of America Merrill Lynch 1,319
(5,110) Medical Properties Trust Inc (Reit) Goldman Sachs 2,456
(459) Medicines Co/The Goldman Sachs (1,707)
(240) Medifast Inc Goldman Sachs 3,036
429 MEDNAX Inc Bank of America Merrill Lynch (1,065)
1,206 MEDNAX Inc Goldman Sachs (2,299)
(460) Medpace Holdings Inc Goldman Sachs 506
1,868 Medtronic Plc Goldman Sachs 7,182
93 Merck & Co Inc Bank of America Merrill Lynch (176)

115 Merck & Co Inc Goldman Sachs 21
184 Mercury General Corp Goldman Sachs 104
192 Mercury Systems Inc Bank of America Merrill Lynch (423)
166 Mercury Systems Inc Goldman Sachs (850)
139 Merit Medical Systems Inc Goldman Sachs (281)
2,932 Meritor Inc Goldman Sachs (2,228)
28 Meritor Inc Bank of America Merrill Lynch 21)
4,455 MetLife Inc Goldman Sachs (2,940)
103 Mettler-Toledo I nternational Inc Goldman Sachs (578)
(289) MGIC Investment Corp Bank of America Merrill Lynch 156
(286) MGM Growth Properties LLC (Reit) ‘' A’ Goldman Sachs 275
(1,024) MGM Resorts International Bank of America Merrill Lynch 894
(3,485) MGM Resorts International Goldman Sachs 2,729
(1,090) MGM Resorts International Morgan Stanley 894
(240) MGP Ingredients Inc Goldman Sachs 1,450
(11,638) Micron Technology Inc Bank of America Merrill Lynch 58,684
(8,861) Micron Technology Inc Goldman Sachs 45,621
(35,039) Micron Technology Inc Morgan Stanley 62,596
(1,987) Microsoft Corp Goldman Sachs 4,385
(704) MicroStrategy Inc * A’ Goldman Sachs 2,985
39 MKS Instruments Inc Bank of America Merrill Lynch (398)

151 MKS Instruments Inc Goldman Sachs (1,540)
(157) Moelis & Co * A’ Bank of America Merrill Lynch 106
(6,119) Mohawk Industries Inc Goldman Sachs (1,101)
(732) Mohawk Industries Inc Bank of America Merrill Lynch 187
(4,967) Mohawk Industries Inc Morgan Stanley 21,443
(46) Molina Healthcare Inc Bank of America Merrill Lynch (253)
(33) Molina Healthcare Inc Goldman Sachs (184)
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(686) Molina Healthcare Inc Morgan Stanley (2,586)
(8,359) Mondelez International Inc * A Bank of America Merrill Lynch 11,889
(10,091) Mondelez International Inc * A’ Morgan Stanley 14,430
(7,721) Mondelez International Inc * A Goldman Sachs 9,286
(57) Monster Beverage Corp Bank of America Merrill Lynch 61
(346) Monster Beverage Corp Goldman Sachs 566
3,488 Morgan Stanley Goldman Sachs (4,171
(1,020) Mosaic Co/The Bank of America Merrill Lynch 1,740
(991) Mosaic Co/The Goldman Sachs 1,624
(279) Motorola Solutions Inc Goldman Sachs 150
997 MSA Safety Inc Goldman Sachs (7,208)
193 MSCI Inc Goldman Sachs (462)
1,984 MSG Networks Inc * A’ Goldman Sachs (2,500)
723 Mylan NV Goldman Sachs (2,314)
(306) MyoKardia Inc Goldman Sachs 367
100 National Beverage Corp Bank of America Merrill Lynch (692)
205 National Beverage Corp Goldman Sachs (1,419
(463) National Fuel Gas Co Bank of America Merrill Lynch 1,493
(2,958) National Fuel Gas Co Goldman Sachs 10,419
3,939 National Instruments Corp Goldman Sachs (9,392)
8,846 National Instruments Corp Morgan Stanley (12,561)
153 National Oilwell Varco Inc Bank of America Merrill Lynch (502)
1,475 National Oilwell Varco Inc Goldman Sachs (4,273)
(1,817) National Retail Properties Inc (Reit) Goldman Sachs 570
(544) National Retail Properties Inc (Reit) Bank of America Merrill Lynch 416
(1,751) National Vision Holdings Inc Goldman Sachs 858
(338) Neenah Inc Goldman Sachs 963
(319) Netflix Inc Goldman Sachs 2,861
21 Netflix Inc Bank of America Merrill Lynch (189)

64 Netflix Inc Goldman Sachs (365)

296 Netflix Inc Morgan Stanley (4,185)
(1,156) NETGEAR Inc Goldman Sachs 3,121
(843) NetScout Systems Inc Goldman Sachs 1,425
(136) Neurocrine Biosciences Inc Bank of America Merrill Lynch (855)
(336) Neurocrine Biosciences Inc Goldman Sachs (1,444)
(392) Nevro Corp Bank of America Merrill Lynch 1,419
499 New Relic Inc Bank of America Merrill Lynch 2,153
612 New Relic Inc Goldman Sachs 460
481 New Relic Inc Morgan Stanley 1,649
1,132 New York Community Bancorp Inc Bank of America Merrill Lynch (556)
507 New York Times Co/The * A’ Goldman Sachs (948)
152 New York Times Co/The * A’ Bank of America Merrill Lynch (284)
2,134 New York Times Co/The * A’ Morgan Stanley (5,740)
(623) NewMarket Corp Goldman Sachs 13,124
514 Newmont Goldcorp Corp Bank of America Merrill Lynch 910
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3,798 Newmont Goldcorp Corp Goldman Sachs 6,642
(9,213) News Corp * A’ Goldman Sachs 1,198
(1,364) NextEra Energy Inc Goldman Sachs (3,745)
(1,589) NextEra Energy Inc Bank of America Merrill Lynch (4,989)
(1,017) NextEra Energy Inc Morgan Stanley 3,885
95 NIKE Inc * B’ Bank of America Merrill Lynch (105)
2,200 NIKE Inc * B Goldman Sachs (13,574)
(211) NiSource Inc Bank of America Merrill Lynch (33)
(11,056) NiSource Inc Goldman Sachs 6,307
(10,108) NiSource Inc Morgan Stanley 7,965
(1,401) NMI Holdings Inc * A’ Goldman Sachs 364
613 Noble Energy Inc Goldman Sachs (1,655)
(1,008) Nordson Corp Goldman Sachs 12,328
2,621 Nordstrom Inc Goldman Sachs (15,778)
(751) Northwest Natural Holding Co Goldman Sachs 1,277
244 Norwegian Cruise Line Holdings Ltd Bank of America Merrill Lynch (588)
331 Norwegian Cruise Line Holdings Ltd Goldman Sachs (738)
(154) NRG Energy Inc Bank of America Merrill Lynch 462
(4,012) NRG Energy Inc Goldman Sachs 9,391
540 Nu Skin Enterprises Inc * A Goldman Sachs (3,332)
408 Nutanix Inc ' A’ Goldman Sachs (3,609)
(1,434) Occidental Petroleum Corp Goldman Sachs 2,142
1,994 Oceaneering International Inc Goldman Sachs (5,683)
(5,372) Office Depot Inc Goldman Sachs 1,262
(155) Office Properties Income Trust (Reit) Goldman Sachs 584
(318) OGE Energy Corp Bank of America Merrill Lynch 574
(341) OGE Energy Corp Goldman Sachs 540
(3,610) Old National Bancorp/IN Goldman Sachs 2,455
(3,898) Omega Healthcare Investors Inc (Reit) Goldman Sachs 8,420
2,708 OneMain Holdings Inc Bank of America Merrill Lynch (5,226)
1,174 OneMain Holdings Inc Goldman Sachs (2,416)
1,570 OneMain Holdings Inc Morgan Stanley (2,685)
(526) ONEOK Inc Bank of America Merrill Lynch 1,736
(2,946) ONEOK Inc Goldman Sachs 10,108
(51) Ormat Technologies Inc Bank of America Merrill Lynch 28
(4,236) Ormat Technologies Inc Goldman Sachs 11,427
90 O0SI Systems Inc Goldman Sachs (146)
1,072 Outfront Media Inc (Reit) Bank of America Merrill Lynch (858)
3,744 Outfront Media Inc (Reit) Goldman Sachs (2,995)
5,620 Outfront Media Inc (Reit) Morgan Stanley (3,203)
(1,436) Owens Corning Goldman Sachs 975
892 PACCAR Inc Bank of America Merrill Lynch (1,692)
2,614 PACCAR Inc Goldman Sachs (5,466)
77 PACCAR Inc Morgan Stanley (39)
(4,198) Pacific Premier Bancorp Inc Goldman Sachs 6,129
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(210) Pacific Premier Bancorp Inc Bank of America Merrill Lynch 307
558 Packaging Corp of America Goldman Sachs (4,648)
240 PacWest Bancorp Goldman Sachs (382)
17,528 PacWest Bancorp Morgan Stanley (25,240)
(1,017) Pagerduty Inc Bank of America Merrill Lynch 3,530
1,468 Palo Alto Networks Inc Bank of America Merrill Lynch (25,222)
1,480 Palo Alto Networks Inc Goldman Sachs (27,728)
1,237 Palo Alto Networks Inc Morgan Stanley (31,273)
(80) Papa John’ s International Inc Bank of America Merrill Lynch 242
4,322 Paramount Group Inc (Reit) Goldman Sachs (1,049)
7,647 Park Hotels & Resorts Inc (Reit) Bank of America Merrill Lynch (24,470)
14,729 Park Hotels & Resorts Inc (Reit) Goldman Sachs (46,306)
21,987 Park Hotels & Resorts Inc (Reit) Morgan Stanley (48,811)
3,945 Patterson Cos Inc Goldman Sachs (3,195)
10 Patterson Cos Inc Bank of America Merrill Lynch ®)
(3,340) Patterson-UTI Energy Inc Goldman Sachs 6,713
(1,296) Patterson-UTI Energy Inc Bank of America Merrill Lynch 2,605
(240) Patterson-UTI Energy Inc Morgan Stanley 295
1,471 Paychex Inc Bank of America Merrill Lynch (282)
4,088 Paychex Inc Goldman Sachs 1,449
195 Paychex Inc Morgan Stanley (170)
925 Paycom Software Inc Bank of America Merrill Lynch 4,721
1,360 Paycom Software Inc Goldman Sachs 5,461
378 Paycom Software Inc Morgan Stanley (832)
954 Paylocity Holding Corp Bank of America Merrill Lynch 4,198
1,789 Paylocity Holding Corp Goldman Sachs 6,698
3,037 Paylocity Holding Corp Morgan Stanley (2,794)
178 PayPal Holdings Inc Goldman Sachs (302)
(644) PBF Energy Inc * A Goldman Sachs 2,087
(946) PDC Energy Inc Bank of America Merrill Lynch 2,278
(2,415) PDC Energy Inc Goldman Sachs 12,382
(1,643) PDC Energy Inc Morgan Stanley 7,870
(503) Peabody Energy Corp Bank of America Merrill Lynch 2,505
(243) Peabody Energy Corp Goldman Sachs 1,210
(544) Peabody Energy Corp Morgan Stanley 1,023
114 Pebblebrook Hotel Trust (Reit) Bank of America Merrill Lynch (314)
685 Pebblebrook Hotel Trust (Reit) Goldman Sachs (948)
(306) Pegasystems Inc Bank of America Merrill Lynch (321)
(94) Pegasystems Inc Morgan Stanley 50
(2,170) Pegasystems Inc Goldman Sachs (2,371)
263 Penn National Gaming Inc Bank of America Merrill Lynch (242)
1,054 Penn National Gaming Inc Goldman Sachs (970)
2,030 Penske Automotive Group Inc Morgan Stanley (1,441
(168) Pentair Plc Bank of America Merrill Lynch 301
(22,067) Pentair Plc Goldman Sachs 36,516
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(10,145) Pentair Plc Morgan Stanley 14,000
1,479 Penumbra Inc Bank of America Merrill Lynch 14,361
1,856 Penumbra Inc Goldman Sachs 18,022
739 Penumbra Inc Morgan Stanley 5,498
(12,206) People’ s United Financial Inc Goldman Sachs 8,788
2,422 Performance Food Group Co Bank of America Merrill Lynch (339)
4,651 Performance Food Group Co Goldman Sachs (651)
1,523 Performance Food Group Co Morgan Stanley (1,782)
423 Perrigo Co Plc Bank of America Merrill Lynch (3,650)
1,122 Perrigo Co Plc Goldman Sachs (9,740)
(2,179) Perspecta Inc Bank of America Merrill Lynch 1,896
(194) Perspecta Inc Goldman Sachs 169
175 Perspecta Inc Goldman Sachs (59)
(1,176) Pfizer Inc Goldman Sachs 79
3,089 Philip Morris International Inc Goldman Sachs (20,547)
199 Philip Morris International Inc Bank of America Merrill Lynch (574)
1,607 Philip Morris International Inc Morgan Stanley (6,210)
122 Phillips 66 Bank of America Merrill Lynch (168)
2,647 Phillips 66 Goldman Sachs (16,081)
4,159 Physicians Realty Trust (Reit) Goldman Sachs (1,081)
442 Fiedmont Office Realty Trust Inc (Reit) ° AGoldman Sachs (318)
4,379 Pinnacle Financial Partners Inc Bank of America Merrill Lynch (10,823)
4,485 Pinnacle Financial Partners Inc Goldman Sachs (11,074)
6,749 Pinnacle Financial Partners Inc Morgan Stanley (18,987)
(292) Pinnacle West Capital Corp Bank of America Merrill Lynch 634
(399) Pinnacle West Capital Corp Goldman Sachs 979
(460) Pioneer Natural Resources Co Goldman Sachs 3,281
(1,761) Pitney Bowes Inc Goldman Sachs 2,078
(1,345) Pitney Bowes Inc Bank of America Merrill Lynch 1,587
(1,145) Pivotal Software Inc * A’ Morgan Stanley 450
(1,040) Pivotal Software Inc * A’ Bank of America Merrill Lynch (559)
(2,385) Pivotal Software Inc * A Goldman Sachs (1,240)
128 Planet Fitness Inc * A Bank of America Merrill Lynch (104)
1,698 Planet Fitness Inc * A Goldman Sachs (4,091)
434 Planet Fitness Inc * A Morgan Stanley (353)
317 Plantronics Inc Goldman Sachs (1,664)
(18) Pluralsight Inc * A Bank of America Merrill Lynch 37
(324) Pluralsight Inc © A’ Goldman Sachs 661
240 PNM Resources Inc Bank of America Merrill Lynch (49)
(122) Polaris Industries Inc Bank of America Merrill Lynch 1,180
(1,864) Polaris Industries Inc Goldman Sachs 18,025
(1,267) Polaris Industries Inc Morgan Stanley 13,050
984 PolyOne Corp Goldman Sachs (1,191)
249 PolyOne Corp Bank of America Merrill Lynch (301)
(206) Pool Corp Goldman Sachs 1,102
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5,646 Portland General Electric Co Goldman Sachs (4,235)
(37) Post Holdings Inc Bank of America Merrill Lynch 155
(524) Post Holdings Inc Goldman Sachs 968
(270) Post Holdings Inc Morgan Stanley 624
(550) PotlatchDeltic Corp (Reit) Goldman Sachs 2,145
436 PPL Corp Bank of America Merrill Lynch (159)
565 PPL Corp Goldman Sachs (310)
350 PRA Group Inc Bank of America Merrill Lynch (424)
1,036 PRA Group Inc Goldman Sachs (1,254)
283 Prestige Consumer Healthcare Inc Goldman Sachs (519)
(472) PriceSmart Inc Goldman Sachs 2,556
(163) PriceSmart Inc Bank of America Merrill Lynch 883
(1,544) Principal Financial Group Inc Goldman Sachs 3,984
(91) ProAssurance Corp Bank of America Merrill Lynch 66
(509) ProAssurance Corp Goldman Sachs 389
376 Prologis Inc (Reit) Goldman Sachs (124)
156 Proofpoint Inc Bank of America Merrill Lynch (656)
389 Proofpoint Inc Goldman Sachs (1,070)
(428) ProPetro Holding Corp Goldman Sachs 1,370
(42) Proto Labs Inc Bank of America Merrill Lynch 129
(966) Proto Labs Inc Goldman Sachs 9,212
(276) Proto Labs Inc Morgan Stanley 1,775
(171) PTC Therapeutics Inc Goldman Sachs (99)
147 Public Service Enterprise Group Inc Goldman Sachs ®)
4,330 Pure Storage Inc * A’ Goldman Sachs (20,481)
4,826 Pure Storage Inc * A Morgan Stanley 2,365
31 PVH Corp Goldman Sachs (689)

48 PVH Corp Bank of America Merrill Lynch (699)
(870) QEP Resources Inc Goldman Sachs 800
3,245 QTS Realty Trust Inc (Reit) * A Goldman Sachs 1,103
215 Qualcomm Inc Bank of America Merrill Lynch (1,414)
216 Qualcomm Inc Goldman Sachs (4,270)
(245) Quanta Services Inc Bank of America Merrill Lynch 218
(143) Quanta Services Inc Goldman Sachs 127
3,452 Qurate Retail Inc Goldman Sachs (828)
(691) Radian Group Inc Bank of America Merrill Lynch 366
(740) Radian Group Inc Goldman Sachs 392
(2,413) Rayonier Inc (Reit) Bank of America Merrill Lynch 7,456
(3,299) Rayonier Inc (Reit) Goldman Sachs 10,194
(5,252) Rayonier Inc (Reit) Morgan Stanley 8,666
(399) Realty Income Corp (Reit) Goldman Sachs (28)
(232) Reata Pharmaceuticals Inc * A’ Goldman Sachs 473
(1,300) Redfin Corp Goldman Sachs 1,764
1,771 Regal Beloit Corp Goldman Sachs (6,995)
95 Regal Beloit Corp Bank of America Merrill Lynch (375)
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51 Regeneron Pharmaceuticals Inc Goldman Sachs (295)
1,496 Regions Financial Corp Bank of America Merrill Lynch (318)
305 Regions Financial Corp Goldman Sachs (84)

61 Reliance Steel & Aluminum Co Bank of America Merrill Lynch (51)
(599) RenaissanceRe Holdings Ltd Goldman Sachs (3,414)
(233) Resideo Technologies Inc Bank of America Merrill Lynch 750
(1,727) Resideo Technologies Inc Goldman Sachs 4,687
(197) ResMed Inc Bank of America Merrill Lynch (26)
(903) ResMed Inc Goldman Sachs 440
(7,102) Betail Properties of America Inc (Reit) ° AGoldman sachs 6,250
833 Rexford Industrial Realty Inc (Reit) Bank of America Merrill Lynch (19
5,373 Rexford Industrial Realty Inc (Reit) Goldman Sachs (1,897)
1,302 Rexnord Corp Bank of America Merrill Lynch (1,198)
1,899 Rexnord Corp Goldman Sachs (2,007)
(106) RH Bank of America Merrill Lynch 1,504
5,854 RingCentral Inc * A’ Goldman Sachs 2,049
2,127 RingCentral Inc * A Morgan Stanley (6,551)
33,480 RLJ Lodging Trust (Reit) Bank of America Merrill Lynch (58,925)
35,621 RLJ Lodging Trust (Reit) Goldman Sachs (62,693)
20,339 RLJ Lodging Trust (Reit) Morgan Stanley (25,627)
(1,203) Rogers Corp Bank of America Merrill Lynch 52,485
(798) Rogers Corp Morgan Stanley (2,458)
(1,619) Rogers Corp Goldman Sachs 72,210
(1,435) Roku Inc Bank of America Merrill Lynch (12,571)
(459) Roku Inc Goldman Sachs (4,021)

46 Roper Technologies Inc Bank of America Merrill Lynch (161)

64 Roper Technologies Inc Goldman Sachs (526)
(828) Ross Stores Inc Goldman Sachs 1,524
(2,025) Royal Gold Inc Bank of America Merrill Lynch (4,348)
(2,788) Royal Gold Inc Goldman Sachs (5,861)
(1,256) RPC Inc Goldman Sachs 2,088
1,667 Ryder System Inc Bank of America Merrill Lynch (9,075)
2,524 Ryder System Inc Goldman Sachs (17,252)
9,019 Ryder System Inc Morgan Stanley (47,998)
4,907 Ryman Hospitality Properties Inc (Reit) Bank of America Merrill Lynch (32,453)
7,614 Ryman Hospitality Properties Inc (Reit) Goldman Sachs (51,288)
4,331 Ryman Hospitality Properties Inc (Reit) Morgan Stanley (19,369)
(8,509) Sabra Health Care Inc (Reit) Bank of America Merrill Lynch 6,033
(16,595) Sabra Health Care Inc (Reit) Goldman Sachs 12,975
(22,162) Sabra Health Care Inc (Reit) Morgan Stanley 10,656
(17,292) Sabre Corp Goldman Sachs (2,378)
(17,840) Sabre Corp Morgan Stanley (6,244)
(21,408) Sabre Corp Bank of America Merrill Lynch (2,699)
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(60) Sage Therapeutics Inc Bank of America Merrill Lynch (128)
(228) Sage Therapeutics Inc Goldman Sachs 10
47 Saia Inc Bank of America Merrill Lynch (331)
379 Saia Inc Goldman Sachs (2,672)
(2,033) SailPoint Technologies Holding Inc Goldman Sachs 2,947
(138) SailPoint Technologies Holding Inc Bank of America Merrill Lynch 197
4,570 salesforce.com Inc Bank of America Merrill Lynch (11,770)
2,492 salesforce.com Inc Goldman Sachs (7,004)
7,565 salesforce.com Inc Morgan Stanley (38,117)
1,565 Sanmina Corp Bank of America Merrill Lynch (7,074)
2,058 Sanmina Corp Goldman Sachs (9,302)
(48) Sarepta Therapeutics Inc Bank of America Merrill Lynch 193
(153) Sarepta Therapeutics Inc Goldman Sachs 881
417 SBA Communications Corp (Reit) Goldman Sachs 3,510
5,261 Schlumberger Ltd Bank of America Merrill Lynch (23,241)
4,190 Schlumberger Ltd Goldman Sachs (17,577)
894 Schlumberger Ltd Morgan Stanley (3,254)
325 Schneider National Inc * B Bank of America Merrill Lynch (787)
457 Schneider National Inc * B’ Goldman Sachs (1,106)
91 Science Applications International Corp Goldman Sachs (203)
148 Science Applications International Corp Bank of America Merrill Lynch (48)
55 Scotts Miracle-Gro Co/The Bank of America Merrill Lynch 72
721 Scotts Miracle-Gro Co/The Goldman Sachs 227
(150) Seagate Technology Plc Bank of America Merrill Lynch 142
(6,870) Seagate Technology Plc Goldman Sachs 18,952
(398) Seagate Technology Plc Morgan Stanley 804
182 Sempra Energy Bank of America Merrill Lynch 217
1,026 Sempra Energy Goldman Sachs 1,221
91 Semtech Corp Goldman Sachs (498)

97 Semtech Corp Bank of America Merrill Lynch (405)
(209) Sensient Technologies Corp Bank of America Merrill Lynch 644
(990) Sensient Technologies Corp Goldman Sachs 3,049
2,619 Service Corp International/US Goldman Sachs 3,352
(603) ServiceMaster Global Holdings Inc Goldman Sachs 84
303 ServiceNow Inc Bank of America Merrill Lynch (2,441)
817 ServiceNow Inc Morgan Stanley (4,639)
(605) Shutterstock Inc Goldman Sachs 1,833
(409) Signature Bank/New York NY Goldman Sachs 1,051
(6,097) Silgan Holdings Inc Goldman Sachs 7,682
(93) Silicon Laboratories Inc Bank of America Merrill Lynch 535
(272) Silicon Laboratories Inc Goldman Sachs 1,564
(1,532) Simmons First National Corp * A’ Goldman Sachs 1,609
601 Simon Property Group Inc (Reit) Morgan Stanley (6,041)
53 Simpson Manufacturing Co Inc Goldman Sachs (257)
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2,249 Sinclair Broadcast Group Inc * A’ Goldman Sachs (6,545)
3,816 Sinclair Broadcast Group Inc © A’ Morgan Stanley (1,107)
100,698 Sirius XM Holdings Inc Bank of America Merrill Lynch (33,361)
44,419 Sirius XM Holdings Inc Goldman Sachs (14,355)
63,677 Sirius XM Holdings Inc Morgan Stanley (18,466)
(632) SiteOne Landscape Supply Inc Goldman Sachs 995
143 Six Flags Entertainment Corp Morgan Stanley (218)
(888) Skechers U.S.A. Inc * A’ Bank of America Merrill Lynch 546
(1,492) Skechers U.S.A. Inc * A Goldman Sachs 777
(160) SL Green Realty Corp (Reit) Bank of America Merrill Lynch 210
(4,206) SLM Corp Bank of America Merrill Lynch 1,809
(441) Snap Inc * A Bank of America Merrill Lynch (518)
(1,425) Snap Inc * A Goldman Sachs (1,674)
612 Snap-on Inc Goldman Sachs (4,859)
270 SolarWinds Corp Bank of America Merrill Lynch (446)
930 SolarWinds Corp Goldman Sachs (1,535)
482 South Jersey Industries Inc Goldman Sachs (405)
(274) Southern Co/The Bank of America Merrill Lynch 24)
(2,383) Southern Co/The Goldman Sachs 2,363
229 Southwest Airlines Co Goldman Sachs (737)
224 Southwest Gas Holdings Inc Morgan Stanley (401)
1,447 Southwest Gas Holdings Inc Bank of America Merrill Lynch (2,370)
1,789 Southwest Gas Holdings Inc Goldman Sachs (1,040)
112 Spectrum Brands Holdings Inc Goldman Sachs (1,095)
(646) Spire Inc Goldman Sachs 1,912
(6,965) Spirit AeroSystems Holdings Inc * A’ Morgan Stanley 17,446
(3,285) Spirit AeroSystems Holdings Inc ' A’ Bank of America Merrill Lynch 5,021
(3,287) Spirit AeroSystems Holdings Inc * A’ Goldman Sachs 5,527
1,065 Spirit Airlines Inc Goldman Sachs (2,024)
(516) Spirit Realty Capital Inc (Reit) Bank of America Merrill Lynch 382
(1,701) Spirit Realty Capital Inc (Reit) Goldman Sachs 1,447
944  Splunk Inc Goldman Sachs (14,101)
598 Splunk Inc Bank of America Merrill Lynch (12,499)
968 Splunk Inc Morgan Stanley (12,653)
(133) Spotify Technology SA Bank of America Merrill Lynch 1,283
(214) Spotify Technology SA Goldman Sachs 2,223
19,330 Sprint Corp Goldman Sachs 17,397
3,324 Sprint Corp Bank of America Merrill Lynch 2,992
(402) Sprouts Farmers Market Inc Goldman Sachs 623
59 SPS Commerce Inc Goldman Sachs (57)

22 SPS Commerce Inc Bank of America Merrill Lynch 21
275 SPX Corp Goldman Sachs (334)
5,400 Square Inc * A Bank of America Merrill Lynch (19,062)
2,504 Square Inc * A Goldman Sachs (8,839)
2,172 Square Inc * A Morgan Stanley (10,339)
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(4,441) SRC Energy Inc Goldman Sachs 2,354
(391) SRC Energy Inc Bank of America Merrill Lynch 207
(1,079) SS&C Technologies Holdings Inc Goldman Sachs 2,805
(172) STAAR Surgical Co Bank of America Merrill Lynch 292
(286) STAAR Surgical Co Goldman Sachs 486
241 Stamps.com Inc Goldman Sachs (2,502)
118 Stanley Black & Decker Inc Bank of America Merrill Lynch (196)
324 Stanley Black & Decker Inc Goldman Sachs (1,935)
(1,859) Starwood Property Trust Inc (Reit) Bank of America Merrill Lynch 936
(9,465) Starwood Property Trust Inc (Reit) Goldman Sachs 4,702
2,613 Steel Dynamics Inc Goldman Sachs (3,870)
(6,342) Stericycle Inc Bank of America Merrill Lynch 24,135
(7,142) Stericycle Inc Goldman Sachs 27,379
(2,732) Stericycle Inc Morgan Stanley 8,387
(296) Sterling Bancorp/DE Bank of America Merrill Lynch 223
(11,921) Sterling Bancorp/DE Goldman Sachs 13,857
1,746 Stifel Financial Corp Bank of America Merrill Lynch (5,421)
89 Stifel Financial Corp Morgan Stanley (308)
(347) stitch Fix Inc © A Bank of America Merrill Lynch 507
(161) Stitch Fix Inc * A Goldman Sachs 235
(211) Strategic Education Inc Goldman Sachs (850)
(445) Sun Communities Inc (Reit) Goldman Sachs 372
(1,776) Sun Hydraulics Corp Goldman Sachs 2,806
(1,934) Sunrun Inc Goldman Sachs (1,122)
802 Sunstone Hotel Investors Inc (Reit) Bank of America Merrill Lynch (1,059)
2,726 Sunstone Hotel Investors Inc (Reit) Goldman Sachs (3,598)
12,565 Sunstone Hotel Investors Inc (Reit) Morgan Stanley (11,811)
34 Supernus Pharmaceuticals Inc Bank of America Merrill Lynch (115)

662 Supernus Pharmaceuticals Inc Goldman Sachs (2,244)
(108) SVB Financial Group Goldman Sachs 2,604
(8,933) Symantec Corp Bank of America Merrill Lynch 11,095
(8,777) Symantec Corp Goldman Sachs 9,401
(14,378) Symantec Corp Morgan Stanley 21,180
96 Syneos Health Inc Bank of America Merrill Lynch @77)

114 Syneos Health Inc Goldman Sachs (120)
144 SYNNEX Corp Bank of America Merrill Lynch (336)
1,177 SYNNEX Corp Goldman Sachs (5,963)
(274) Synopsys Inc Goldman Sachs 1,550
498 Synovus Financial Corp Bank of America Merrill Lynch (899)
2,421 Synovus Financial Corp Goldman Sachs (4,818)
(45) Sysco Corp Bank of America Merrill Lynch 140
(831) Sysco Corp Goldman Sachs 1,535
(261) T-Mobile US Inc Bank of America Merrill Lynch 131
(2,987) T-Mobile US Inc Goldman Sachs 1,950
(13,374) T-Mobile US Inc Morgan Stanley 29,690
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(153) Take-Two Interactive Software Inc Bank of America Merrill Lynch (413)
(889) Take-Two Interactive Software Inc Goldman Sachs (1,468)
1,253 Talos Energy Inc Goldman Sachs (5,488)
(529) Tandem Diabetes Care Inc Bank of America Merrill Lynch 630
(525) Tandem Diabetes Care Inc Goldman Sachs 625
1,141 Target Corp Goldman Sachs 6,790
2,081 Taylor Morrison Home Corp Goldman Sachs (1,915)
(3,692) TE Connectivity Ltd Goldman Sachs 16,998
(1,810) TE Connectivity Ltd Morgan Stanley 5,940
38 Tech Data Corp Bank of America Merrill Lynch (78)

227 Teledyne Technologies Inc Bank of America Merrill Lynch (1,240)
450 Teledyne Technologies Inc Goldman Sachs (2,670)
313 Telephone & Data Systems Inc Goldman Sachs (393)
(1,759) Tellurian Inc Goldman Sachs 1,760
423 Tempur Sealy International Inc Goldman Sachs 611
375 Tempur Sealy International Inc Bank of America Merrill Lynch 499
(609) Tenable Holdings Inc Goldman Sachs 560
(230) Tenet Healthcare Corp Bank of America Merrill Lynch 276
(400) Tenet Healthcare Corp Goldman Sachs 833
1,048 Tenneco Inc * A’ Bank of America Merrill Lynch (2,987)
1,224 Tenneco Inc ' A’ Goldman Sachs (3,488)
(442) Teradata Corp Goldman Sachs 50
(1,197) Teradyne Inc Bank of America Merrill Lynch 4,574
(3,938) Teradyne Inc Goldman Sachs 13,658
(894) Teradyne Inc Morgan Stanley 1,037
(2,185) Terex Corp Bank of America Merrill Lynch 4,181
(558) Terex Corp Goldman Sachs 1,145
(1,055) Terex Corp Morgan Stanley 1,635
(77) Tesla Inc Bank of America Merrill Lynch 516
(97) Tesla Inc Goldman Sachs 1,158
2,063 Tetra Tech Inc Goldman Sachs (1,217)
(1,079) Texas Capital Bancshares Inc Goldman Sachs 2,660
(604) Texas Instruments Inc Goldman Sachs 3,189
444 Thermo Fisher Scientific Inc Goldman Sachs (741)
1,287 Thor Industries Inc Bank of America Merrill Lynch (7,147)
382 Thor Industries Inc Morgan Stanley (1,383)
1,656 Thor Industries Inc Goldman Sachs (8,635)
1,239 Toll Brothers Inc Goldman Sachs (4,361)
(1,157) Toro Co/The Goldman Sachs 8,006
(113) Total System Services Inc Bank of America Merrill Lynch (598)
(484) Total System Services Inc Goldman Sachs (4,107)
(71) Trade Desk Inc/The * A’ Bank of America Merrill Lynch 91
(167) Trade Desk Inc/The * A’ Goldman Sachs 182
(690) Tradeweb Markets Inc * A’ Bank of America Merrill Lynch ©)
(126) Tradeweb Markets Inc * A’ Goldman Sachs (31)
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152 Travelers Cos Inc/The Goldman Sachs (167)
(181) TreeHouse Foods Inc Bank of America Merrill Lynch 933
(2,111) TreeHouse Foods Inc Goldman Sachs 13,655
(90) TreeHouse Foods Inc Morgan Stanley 444
(2,110) Trimble Inc Bank of America Merrill Lynch 863
(9,850) Trimble Inc Goldman Sachs 6,623
(4,314) Trimble Inc Morgan Stanley 3,892
4,455 TriNet Group Inc Bank of America Merrill Lynch 5,485
3,998 TriNet Group Inc Goldman Sachs 4,263
1,673 TriNet Group Inc Morgan Stanley 687
(5,121) Trinity Industries Inc Bank of America Merrill Lynch 9,115
(13,479) Trinity Industries Inc Goldman Sachs 23,993
(16,158) Trinity Industries Inc Morgan Stanley 25,045
(202) TripAdvisor Inc Bank of America Merrill Lynch 657
(1,103) TripAdvisor Inc Goldman Sachs 4,808
(96) TripAdvisor Inc Morgan Stanley 404
(139) Triton International Ltd/Bermuda Bank of America Merrill Lynch 131
(1,601) Triton International Ltd/Bermuda Goldman Sachs 1,280
(5,193) Tronox Holdings Plc * A Goldman Sachs 6,543
979 TTM Technologies Inc Goldman Sachs (2,252)

62 Twilio Inc * A Bank of America Merrill Lynch (349)
414 Twilio Inc * A Goldman Sachs (3,796)
(604) Twitter Inc Goldman Sachs 738
(91) Twitter Inc Bank of America Merrill Lynch 117
(374) Tyson Foods Inc © A’ Goldman Sachs 2,614
(322) Ubiquiti Networks Inc Bank of America Merrill Lynch 1,852
806 UBS Group AG Goldman Sachs (266)
406 UGI Corp Bank of America Merrill Lynch (1,242)
4,716 UGI Corp Goldman Sachs (14,396)
232 UGl Corp Morgan Stanley (638)

71 Ulta Salon Cosmetics & Fragrance Inc Bank of America Merrill Lynch (2,188)

211 Ulta Salon Cosmetics & Fragrance Inc Goldman Sachs (6,073)
4,871 Umpqua Holdings Corp Bank of America Merrill Lynch (2,387)
16,054 Umpqua Holdings Corp Goldman Sachs (7,960)
4,714 Umpqua Holdings Corp Morgan Stanley (3,394)
(2,260) United Bankshares Inc/WV Goldman Sachs 2,034
(415) United Bankshares Inc/WV Bank of America Merrill Lynch 449
157 United Continental Holdings Inc Bank of America Merrill Lynch (299)

46 United Continental Holdings Inc Goldman Sachs (71)
(8,374) United States Steel Corp Goldman Sachs 25,016
(1,670) United States Steel Corp Bank of America Merrill Lynch 5,294
(13,653) United States Steel Corp Morgan Stanley 32,221
87 UnitedHealth Group Inc Bank of America Merrill Lynch (45)

43 UnitedHealth Group Inc Goldman Sachs (158)
(3,610) Uniti Group Inc (Reit) Goldman Sachs 2,347
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(5,112) Univar Inc Bank of America Merrill Lynch 8,772
(3,003) Univar Inc Morgan Stanley 3,928
(2,497) Univar Inc Goldman Sachs 2,969
(91) Universal Display Corp Goldman Sachs 1,824
1,549 Universal Forest Products Inc Goldman Sachs (6,181)
313 Universal Forest Products Inc Bank of America Merrill Lynch (1,249)
(66) Universal Health Services Inc * B’ Bank of America Merrill Lynch 57
(101) Universal Health Services Inc * B’ Goldman Sachs 400
10,608 Unum Group Morgan Stanley (28,111)
5,765 Unum Group Goldman Sachs (16,719)
(1,108) Upwork Inc Goldman Sachs 1,466
(150) US Bancorp Bank of America Merrill Lynch 125
(4,736) US Bancorp Goldman Sachs 4,053
235 USANA Health Sciences Inc Goldman Sachs (1,913)
(7,964) Valley National Bancorp Goldman Sachs 2,628
(116) Valmont Industries Inc Goldman Sachs 878
70 Varian Medical Systems Inc Bank of America Merrill Lynch (270)

55 Varian Medical Systems Inc Goldman Sachs (212)

(9) Varonis Systems Inc Bank of America Merrill Lynch 80
(468) Varonis Systems Inc Goldman Sachs 4,142
(3,568) Vector Group Ltd Goldman Sachs 2,426
1,025 Veeva Systems Inc * A’ Bank of America Merrill Lynch 10,556
2,491 Veeva Systems Inc * A’ Goldman Sachs 24,516
544 Veeva Systems Inc * A Morgan Stanley 4,205
1,120 Venator Materials Plc Goldman Sachs (829)
(17,761) VEREIT Inc (Reit) Goldman Sachs (355)
121 Verisk Analytics Inc Goldman Sachs (92)
5,269 Verizon Communications Inc Goldman Sachs (11,861)
(291) Vertex Pharmaceuticals Inc Goldman Sachs 367
691 VF Corp Goldman Sachs (6,322)

53 ViaSat Inc Bank of America Merrill Lynch (41)

112 ViaSat Inc Goldman Sachs (92)
(624) Viavi Solutions Inc Goldman Sachs 817
(905) Viavi Solutions Inc Bank of America Merrill Lynch 1,186
(9,466) VICI Properties Inc (Reit) Bank of America Merrill Lynch 1,704
(578) Virtu Financial Inc * A’ Bank of America Merrill Lynch 327
(1,266) Virtu Financial Inc * A’ Goldman Sachs 929
8,080 Vishay Intertechnology Inc Goldman Sachs (14,706)
(467) Vistra Energy Corp Bank of America Merrill Lynch 697
(5,013) Vistra Energy Corp Goldman Sachs 6,266
72 VMware Inc * A Bank of America Merrill Lynch (1,497)
234 VMware Inc * A Goldman Sachs (4,287)
686 Vornado Realty Trust (Reit) Goldman Sachs (761)
179 Vulcan Materials Co Bank of America Merrill Lynch (549)
856 Vulcan Materials Co Goldman Sachs (4,632)
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310 Wabash National Corp Bank of America Merrill Lynch (229)
2,158 Wabash National Corp Goldman Sachs (1,597)
1,040 Wabtec Corp Goldman Sachs (6,084)
(1,323) Walgreens Boots Alliance Inc Goldman Sachs 4,273
(118) Walt Disney Co/The Bank of America Merrill Lynch (44)
(692) Walt Disney Co/The Goldman Sachs 1,663
(218) Warrior Met Coal Inc Goldman Sachs 519
585 ?Sg?i;gton Real Estate Investment Trust coldman Sachs (740)
1,340 Waste Connections Inc Goldman Sachs (1,032)
(402) Waters Corp Goldman Sachs 2,303
(32) Waters Corp Bank of America Merrill Lynch 183
3,809 Watts Water Technologies Inc ' A’ Goldman Sachs (12,189)
79 Wayfair Inc * A’ Goldman Sachs (93)
4,398 Webster Financial Corp Goldman Sachs (16,149)
1,236 Webster Financial Corp Bank of America Merrill Lynch (3,954)
625 Webster Financial Corp Morgan Stanley (576)
(1,838) Weight Watchers International Inc Goldman Sachs 8,381
3,427 Wells Fargo & Co Goldman Sachs (4,249)
(339) Welltower Inc (Reit) Bank of America Merrill Lynch (94)
(432) Welltower Inc (Reit) Goldman Sachs (470)
(1,274) Welltower Inc (Reit) Morgan Stanley 960
4,328 Werner Enterprises Inc Goldman Sachs (23,112)
113 Werner Enterprises Inc Bank of America Merrill Lynch (603)
346 WESCO International Inc Goldman Sachs (1,747)
192 Western Alliance Bancorp Morgan Stanley (320)
782 Western Alliance Bancorp Bank of America Merrill Lynch (1,860)
3,925 Western Alliance Bancorp Goldman Sachs (10,809)
(2,036) Western Digital Corp Bank of America Merrill Lynch 14,023
(1,779) Western Digital Corp Goldman Sachs 12,738
(4,718) Western Digital Corp Morgan Stanley 18,211
(19) Western Union Co/The Bank of America Merrill Lynch 3
(12,848) Western Union Co/The Goldman Sachs 3,076
6,896 Westrock Co Bank of America Merrill Lynch (32,628)
22,305 Westrock Co Goldman Sachs (105,936)
23,186 Westrock Co Morgan Stanley (59,124)
(2,425) WEX Inc Goldman Sachs 22,561
(3,005) WEX Inc Bank of America Merrill Lynch 28,065
(767) WEX Inc Morgan Stanley 9,871
1,122 Weyerhaeuser Co (Reit) Bank of America Merrill Lynch (460)
2,386 Weyerhaeuser Co (Reit) Goldman Sachs (1,037)
135 Whirlpool Corp Goldman Sachs (2,149)
(81) Willis Towers Watson Plc Goldman Sachs (89)
217 Wintrust Financial Corp Bank of America Merrill Lynch (548)
406 Wintrust Financial Corp Goldman Sachs (782)
104 Wix.com Ltd Bank of America Merrill Lynch 341
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50 Wix.com Ltd Goldman Sachs 174
493 Wolverine World Wide Inc Goldman Sachs (764)
1,103 Workday Inc * A’ Bank of America Merrill Lynch 1,257
2,753 Workday Inc * A Goldman Sachs 3,138
2,085 Workday Inc * A Morgan Stanley (9,034)
116 Workiva Inc Goldman Sachs 294
(293) World Fuel Services Corp Goldman Sachs 267
(357) World Wrestling Entertainment Inc * A’ Goldman Sachs 3,506
(295) World Wrestling Entertainment Inc * A’ Bank of America Merrill Lynch 2,897
(1,496) WP Carey Inc (Reit) Morgan Stanley (234)
(76) WP Carey Inc (Reit) Bank of America Merrill Lynch (14)
(3,763) WP Carey Inc (Reit) Goldman Sachs (5,706)
(12,894) WPX Energy Inc Bank of America Merrill Lynch 26,820
(24,076) WPX Energy Inc Goldman Sachs 50,078
(23,019) WPX Energy Inc Morgan Stanley 26,702
1,407 WR Grace & Co Goldman Sachs (4,179)
302 Wright Medical Group NV Bank of America Merrill Lynch (565)
5,808 WSFS Financial Corp Goldman Sachs (12,342)
100 Ww Grainger Inc Bank of America Merrill Lynch (39)
908 WW Grainger Inc Goldman Sachs (1,325)

96 Wyndham Destinations Inc Goldman Sachs (303)
(95) Wynn Resorts Ltd Goldman Sachs 843
(6,886) Xerox Corp Goldman Sachs 8,691
(5,886) Xerox Corp Bank of America Merrill Lynch 7,107
(8,682) Xerox Corp Morgan Stanley 9,203
1,565 Xilinx Inc Goldman Sachs (6,421)
(82) Xylem Inc/NY Bank of America Merrill Lynch 26
(169) Xylem Inc/NY Goldman Sachs 313
2,105 Yelp Inc Morgan Stanley (2,863)
141 Yelp Inc Bank of America Merrill Lynch (139)
772 Yelp Inc Goldman Sachs (1,378)
(1,422) Yeti Holdings Inc Bank of America Merrill Lynch 2,469
(2,718) Zayo Group Holdings Inc Goldman Sachs 843
3,382 Zendesk Inc Bank of America Merrill Lynch (8,590)
3,967 Zendesk Inc Goldman Sachs (11,159)
5,385 Zendesk Inc Morgan Stanley (26,279)
1,762 Zions Bancorp NA Bank of America Merrill Lynch (2,482)
2,558 Zions Bancorp NA Morgan Stanley (4,059)
601 Zions Bancorp NA Goldman Sachs (1,004)
(749) Zogenix Inc Goldman Sachs 434
(3,292) Zoom Video Communications Inc © A’ Bank of America Merrill Lynch 466
(184) Zoom Video Communications Inc * A’ Morgan Stanley 477
(521) Zscaler Inc Goldman Sachs 3,579
1,066 Zynga Inc * A’ Bank of America Merrill Lynch 53
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4,702 Zynga Inc * A Goldman Sachs 235
(247,515)
267,320,758 199,927
* 0.5 0
** (a)
2019 31
)
40 EUR Amsterdam Index 2019 4,809,312 (89,134)
108 EUR CAC 40 Index 2019 6,214,190 (108,955)
(6) EUR DAX Index 2019 1,956,726 51,322
3 usD E-Mini S&P 500 Index 2019 412,980 (5,220)
(65) GBP FTSE 100 Index 2019 5,845,884 86,663
10 EUR FTSE MIB Index 2019 1,098,833 (22,719)
14 HKD Hang Seng Index 2019 2,384,656 (44,003)
(100) SGD MSCI Singapore Index 2019 2,531,466 42,620
72 SEK OMX Stockholm 30 Index 2019 1,139,151 (44,896)
(39) CAD S&P/TSX 60 Index 2019 5,522,838 77,844
6 AUD SP1 200 Index 2019 664,720 (2,971)
19 CHF Swiss Market Index 2019 1,797,921 4,292
(€)) JPY Topix Index 2019 138,413 2,826
34,517,090 (52,331)
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2019 31
AUD 5,500,000 USD 3,817,504 Bank of America Merrill Lynch 19/6/2019 (8,570)
AUD 3,683,250 USD 2,564,040 BNP Paribas  19/6/2019 (13,266)
AUD 3,190,000 USD 2,217,000 Citibank 19/6/2019 (7,819)
AUD 768,000 USD 528,900 Goldman Sachs  19/6/2019 2,971
AUD 1,470,750 USD 1,019,593 JP Morgan 19/6/2019 (1,050)
CAD 8,325,000 USD 6,181,274 JP Morgan  19/6/2019 (25,739)
CHF 6,559,000 EUR 5,802,662 Goldman Sachs  19/6/2019 52,028
CHF 475,000 EUR 417,378 UBS 19/6/2019 6,950
EUR 1,425,154 CHF 1,599,000 Barclays Bank  19/6/2019 (909)
EUR 730,465 CHF 820,000 JP Morgan 19/6/2019 (894)
EUR 669,179 NOK 6,585,000 Bank of America Merrill Lynch  19/6/2019 (3,729)
EUR 559,928 NOK 5,463,000 Barclays Bank  19/6/2019 2,235
EUR 983,443 NOK 9,669,000 Goldman Sachs 19/6/2019 (4,510)
EUR 269,099 NOK 2,631,000 JP Morgan  19/6/2019 446
EUR 1,975,841 SEK 21,232,000 Bank of America Merrill Lynch 19/6/2019 (23,366)
EUR 421,417 SEK 4,474,000 Barclays Bank 19/6/2019 739
EUR 214,925 SEK 2,312,000 BNP Paribas 19/6/2019 (2,799)
EUR 5,565,797 SEK 59,909,000 Goldman Sachs  19/6/2019 (76,330)
EUR 493,402 SEK 5,324,000 HSBC  19/6/2019 (8,146)
EUR 665,174 SEK 7,113,000 JP Morgan 19/6/2019 (4,206)
EUR 1,049,000 USD 1,172,592 Barclays Bank 19/6/2019 (588)
EUR 2,510,000 USD 2,825,265 JP Morgan 19/6/2019 (20,946)
GBP 833,000 USD 1,059,068 Bank of America Merrill Lynch  19/6/2019 (9,510)
GBP 498,000 USD 636,558 Deutsche Bank  19/6/2019 (9,091)
GBP 1,259,000 USD 1,598,883 Goldman Sachs 19/6/2019 (12,577)
GBP 995,000 USD 1,269,155 JP Morgan  19/6/2019 (15,482)
GBP 167,000 USD 213,257 State Street Bank & Trust Company 19/6/2019 (2,841)
Jpy 787,388,000 USD 7,186,407 Deutsche Bank  19/6/2019 58,958
NOK 3,704,000 EUR 378,042 BNP Paribas 19/6/2019 270
NOK 19,390,000 EUR 1,970,337 Citibank  19/6/2019 11,099
NOK 3,724,000 EUR 379,642 Goldman Sachs  19/6/2019 764
NOK 7,183,000 EUR 736,713 State Street Bank & Trust Company 19/6/2019 (3,490)
NzD 420,000 USD 276,505 Goldman Sachs  19/6/2019 (2,702)
SEK 17,468,000 EUR 1,624,601 Deutsche Bank 19/6/2019 20,300
usD 1,058,503 AUD 1,533,000 Barclays Bank  19/6/2019 (3,151)
usD 768,426 AUD 1,101,000 Deutsche Bank  19/6/2019 5,947
usD 530,987 AUD 768,000 JP Morgan 19/6/2019 (879)
usb 3,550,425 CAD 4,763,000 Bank of America Merrill Lynch  19/6/2019 28,645
usD 1,321,132 CAD 1,784,000 Barclays Bank 19/6/2019 2,036
usb 2,217,462 CAD 2,983,000 Citibank 19/6/2019 11,821
usD 3,497,387 CAD 4,699,000 Goldman Sachs 19/6/2019 22,929
usD 675,258 CAD 913,000 JP Morgan  19/6/2019 182
usD 3,299,961 EUR 2,962,000 Barclays Bank  19/6/2019 (9,359)
usD 2,153,886 EUR 1,918,000 Citibank 19/6/2019 10,983
usb 634,884 EUR 567,000 Deutsche Bank 19/6/2019 1,398
usD 2,946,587 EUR 2,633,000 JP Morgan 19/6/2019 4,845
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usD 7,239,871 EUR 6,447,700 UBS  19/6/2019
usD 404,517 GBP 321,000 Barclays Bank  19/6/2019
usD 6,727,114 GBP 5,232,043 JP Morgan  19/6/2019
usD 529,950 JPY 58,286,000 Bank of America Merrill Lynch 19/6/2019
usD 1,158,805 JPY 127,126,000 Barclays Bank  19/6/2019
usD 3,714,695 JPY 407,339,000 Goldman Sachs  19/6/2019
usD 1,424,915 JPY 155,784,000 JP Morgan  19/6/2019
usb 905,754 JPY 99,425,000 State Street Bank & Trust Company  19/6/2019
usD 673,945 NZD 1,037,000 Barclays Bank  19/6/2019
usD 1,071,042 NzD 1,645,000 Citibank  19/6/2019
usD 740,685 NZD 1,130,000 Goldman Sachs  19/6/2019
usD 200,962 NzD 307,000 HSBC  19/6/2019
usD 3,417,762 NzD 5,195,000 JP Morgan  19/6/2019
usb 296,107 NzD 455,000 State Street Bank & Trust Company 19/6/2019
usD 11,751 SGD 16,000 Goldman Sachs  19/6/2019
EUR 77,736,003 USD 87,533,558 State Street Bank & Trust Company  14/6/2019
usD 9,601,478 EUR 8,544,489 State Street Bank & Trust Company  14/6/2019
GBP 778,345 USD 1,012,968 State Street Bank & Trust Company 14/6/2019
usb 5,416 GBP 4,150 State Street Bank & Trust Company  14/6/2019
SEK 577,409 USD 60,159 State Street Bank & Trust Company  14/6/2019
usb 2,058 SEK 19,727 State Street Bank & Trust Company 14/6/2019
237,570,237
2019 31

84.75

84.75

15.25

100.00
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66
134,880
(6,384)
(10,980)
(33,545)
(8,574)
(9,133)
(2,089)
(1,356)
4,023
824
31,071
(514)
141
108,149

(719,702)
59,181
(660,521)

(32,533)
189
(32,344)

487
(14)
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(584,243)
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(2020 )

90,625,773

3,987,151

) 86,638,622

91,988,865

( ) 0.9418

1,082,637,286

4,865,104

) 1,077,772,182

1,106,294,651

( ) 0.9742

1,170,007,207

4,464,002

) 1,165,543,205

1,000,258,257

( ) 1.1652
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@
( )
32 33
(2018 12 31 ) (2019 12 31 )
23,891 20,388
2 26
151 175
11 30
1,588 1,696
2,291 2,268
1,402 1,832
18 0
29,359 26,418
1,484 1,240
380 475
1,864 1,716
11 49
1,119 1,120
696 800
27 45
848 824
2,702 2,839
4,575 4,561
33,935 30,980
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( )
32 33

(2018 12 31 ) (2019 12 31 )
97 94
4 4
74 74
515 487
1,184 985
1,039 1,102
97 117
440 363
3 -
78 97
1,939 2,017
142 139
42 10
5,661 5,493
60 67
781 782
842 850
6,503 6,344
3,120 3,120
3,001 3,001
3,846 3,846
6,847 6,847
336 336
17,127 14,330
17,464 14,666
27,432 24,634
0 1
0 1
27,431 24,636
33,935 30,980
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2018 1 1
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33
( 2019 1 1
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5,639 5,643
8,523 7,545
13,511 13,290
27,674 26,480
1,856 1,632
191 167
363 381
4,164 3,587
4,528 3,968
84 82

59 53

11 82

34 43
106 178
6,767 6,029
406 482
4,213 4,441
2,359 2,343
6,979 7,268
275 308
940 977
2,568 2,339
66 57

3 2

238 233
245 257
804 875
72 76
315 404
42 -

3 0

424 312
12,980 13,114
7,926 7,335
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32
2018 1 1
2018 12 31 )

33
( 2019 1 1
2019 12 31 )

1 1

1 1

26 32

26 36
7,901 7,300
84 36

84 36
7,817 7,263
2,491 2,338
61 22
5,387 4,902
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®
32 ( 2018 1 1 2018 12 31 )
( )
2018 1 1 3,120 | 3,001 3,846 | 6,847 336 11,739 12,076 | 22,044 0 0 22,044
5,387 5,387 | 5,387 5,387
0 0 0
- - - - - 5,387 5,387 | 5,387 0 0| 5,387
2018 12 31 3,120 | 3,001 3,846 | 6,847 336 17,127 17,464 | 27,432 0 0 27,431
33 ( 2019 1 1 2019 12 31 )
( )
2019 1 1 3,120 | 3,001 3,846 | 6,847 336 17,127 17,464 | 27,432 0 0 27,431
7,700 7,700 7,700 7,700
4,902 4,902 ( 4,902 4,902
1 1 1
- - - - - 2,797 2,797 | 2,797 1 11 2,795
2019 12 31 3,120 | 3,001 3,846 | 6,847 336 14,330 14,666 | 24,634 1 1| 24,636
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1,525
950

1,769
1,104

(2018 12 31 )

(2019 12 31 )

554
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385

3
917
969
445

(2018 12 31 )

(2019 12 31 )

1,000 1,000

1,000 1,000
2018 1 1 2019 1 1
2018 12 31 ) 2019 12 31 )
5,680 5,554

704 698
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1
(
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5 10
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13 3
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