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812,431,338
1,254

195,299

24,483,080
1,592,953
28,127,124
2,005,482
1,200,805
129,273
3,095

8,339
870,178,042

24,388
60,699

50,587,161
1,015,885
366,079
55,170
36,015
45,783
30,051
30,605
10,484
12,143
2,600
10,014
3,187
11,408
253,055
29,838
6,421
52,590,986
817,587,056
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28 11 30
97.27

19,726 Bekaert S.A. (Electrical Components & Equipment) 822,845 0.10
41,595 XL Group Ltd. (Insurance) 1,524,457 0.19
4,200 Bank of Montreal (Banks) 278,424 0.03
98,500 Barrick Gold Corp. (Mining) 1,472,177 0.18
81,200 Canadian Imperial Bank of Commerce (Banks) 6,401,574 0.78
1,300 CCL Industries, Inc. "B" (Packaging & Containers) 227,653 0.03
26,200 Open Text Corp. (Software) 1,678,245 0.21
27,000 Saputo, Inc. (Food, Beverages & Tobacco) 931,666 0.11
16,100 Teck Resources Ltd. "B (Mining) 412,371 0.05
11,402,110 1.39

15,911 Danske Bank A/S (Banks) 466,421 0.05
25,630 Vestas Wind Systems A/S (Energy-Alternate Sources) 1,695,779 0.21
2,162,200 0.26

15,082 Arkema S.A. (Chemicals) 1,444,945 0.18
105,851 BNP Paribas S.A. (Banks) 6,129,566 0.75
48,669 Cie Generale des Etablissements Michelin (Auto Parts & Equipment) 5,222,416 0.64
16,964 Renault S.A. (Automobile Manufacturers) 1,328,787 0.16
18,713 Schneider Electric SE (Electrical Components & Equipment) 1,243,073 0.15
137,056 Societe Generale S.A. (Banks) 5,858,013 0.72
25,900 Technip S.A. (Oil & Gas Services) 1,772,645 0.22
19,535 Vinci S.A. (Construction & Engineering) 1,268,899 0.15
24,268,344 2.97

119,162 Bayer AG (Pharmaceuticals) 11,176,481 1.37
2,731 Continental AG (Auto Parts & Equipment) 483,929 0.06
34,236 Covestro AG 144A (Chemicals) 2,194,415 0.27
98,748 Deutsche Lufthansa AG (Airlines) 1,270,489 0.15
110,118 Deutsche Telekom AG (Telecommunications) 1,739,460 0.21
19,676 Fresenius SE & Co. KGaA (Healthcare Services) 1,418,396 0.17
8,274 Gerresheimer AG (Packaging & Containers) 608,379 0.07
41,214 Hannover Rueck SE (Insurance) 4,389,700 0.54
22,198 HOCHTIEF AG (Construction & Engineering) 3,152,410 0.39
427,269 Infineon Technologies AG (Semiconductors) 7,188,515 0.88
69,912 LANXESS AG (Chemicals) 4,332,204 0.53
92,638 METRO AG (Food, Beverages & Tobacco) 2,768,613 0.34
42,433 Muenchener Rueckversicherungs-Gesellschaft AG (Insurance) 7,743,921 0.95
23,200 OSRAM Licht AG (Electrical Components & Equipment) 1,174,047 0.14
6,261 Software AG (Software) 221,523 0.03
49,862,482 6.10

389,000 AIA Group Ltd. (Insurance) 2,376,372 0.29
599,500 CLP Holdings Ltd. (Electric) 5,867,164 0.72
8,243,536 1.01

34,348 Accenture Plc. "A"™ (Computers) 4,145,460 0.51
5,655 DCC Plc. (Oil & Gas) 429,400 0.05

4,574,860 0.56
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123,207 Banca Mediolanum SpA (Banks) 790,631 0.10
1,929,061 Enel SpA (Electric) 7,776,971 0.95
173,729 Eni SpA (Oil & Gas) 2,439,564 0.30
331,688 Leonardo-Finmeccanica SpA (Aerospace & Defence) 4,281,551 0.52
259,917 Prysmian SpA (Electrical Components & Equipment) 6,208,871 0.76
900,220 Telecom Italia SpA (Telecommunications) 678,332 0.08
22,175,920 2.71

6,300 Chubu Electric Power Co., Inc. (Electric) 89,613 0.01
212,000 Daiwa House Industry Co., Ltd. (Home Builders) 6,128,271 0.75
209,800 Honda Motor Co., Ltd. (Automobile Manufacturers) 6,244,764 0.76
60,200 Japan Post Holdings Co., Ltd. (Insurance) 758,013 0.09
69,400 Japan Tobacco, Inc. (Food, Beverages & Tobacco) 2,426,255 0.30
1,359,900 JX Holdings, Inc. (Oil & Gas) 5,265,916 0.64
53,300 Konami Holdings Corp. (Software) 1,830,321 0.22
20,100 Miraca Holdings, Inc. (Healthcare Services) 912,330 0.11
812,900 Mitsubishi Chemical Holdings Corp. (Chemicals) 5,225,680 0.64
98,200 Mitsubishi Gas Chemical Co., Inc. (Chemicals) 1,514,019 0.18
39,300 Mitsui & Co., Ltd. (Distribution/Wholesale) 538,518 0.07
689,000 Mitsui Chemicals, Inc. (Chemicals) 3,251,542 0.40
27,500 MS&AD Insurance Group Holdings, Inc. (Insurance) 873,427 0.11
145,800 Nikon Corp. (Miscellaneous Manufacturing) 2,173,863 0.27
487,000 Nippon Electric Glass Co., Ltd. (Electronics) 2,641,241 0.32
60,100 Nippon Telegraph & Telephone Corp. (Telecommunications) 2,459,826 0.30
1,093,300 Nomura Holdings, Inc. (Diversified Financial Services) 6,014,484 0.74
10,500 NTT DOCOMO, Inc. (Telecommunications) 243,048 0.03
132,000 ORIX Corp. (Diversified Financial Services) 2,101,288 0.26
35,000 Showa Shell Sekiyu KK (Oil & Gas) 316,781 0.04
64,800 Tokyo Electron Ltd. (Semiconductors) 6,033,669 0.74
57,042,869 6.98

5,702 APERAM S.A. (Iron/Steel) 253,926 0.03
8,891 BE Semiconductor Industries NV (Semiconductors) 294,789 0.04
3,561 Koninklijke DSM NV (Chemicals) 216,625 0.03
146,182 Wolters Kluwer NV (Media) 5,278,251 0.64
5,789,665 0.71

1,198,364 Norsk Hydro ASA (Mining) 5,660,232 0.69
173,461 CTT-Correios de Portugal S.A. (Commercial Services) 1,073,958 0.13
84,263 EDP - Energias de Portugal S.A. (Electric) 242,991 0.03
220,086 Galp Energia SGPS S.A. (Oil & Gas) 2,993,728 0.37
4,310,677 0.53

85,156 Banco Bilbao Vizcaya Argentaria S.A. (Banks) 523,260 0.06
416,147 Bankinter S.A. (Banks) 3,088,993 0.38
12,964 Cia de Distribucion Integral Logista Holdings S.A. (Transportation) 292,371 0.04
16,619 Gamesa Corp. Tecnologica S.A. (Electrical Components & Equipment) 346,004 0.04
1,360,550 lberdrola S.A. (Electric) 8,272,245 1.01
396,749 Repsol S.A. (Oil & Gas) 5,331,620 0.65
17,854,493 2.18

7,006 Boliden AB (Mining) 181,231 0.02
23,507 Actelion Ltd. (Pharmaceuticals) 4,727,962 0.58
19,194 Allied World Assurance Co. Holdings AG (Insurance) 901,158 0.11
801 Georg Fischer AG (Auto Parts & Equipment) 690,619 0.09
32,449 Lonza Group AG (Chemicals) 5,828,226 0.71
68 Sika AG (Building Materials) 331,865 0.04
665,954 STMicroelectronics NV (Semiconductors) 6,701,365 0.82
40,154 Swiss Re AG (Insurance) 3,690,893 0.45
22,872,088 2.80
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185,509 3i Group Plc. (Investment Companies) 1,577,194 0.19
186,990 BP Plc.-ADR (Oil & Gas) 6,488,553 0.79
130,463 British American Tobacco Plc. (Food, Beverages & Tobacco) 7,269,038 0.89
10,056 Compass Group Plc. (Food, Beverages & Tobacco) 172,119 0.02
17,205 Dialog Semiconductor Plc. (Semiconductors) 686,870 0.08
21,087 Hill & Smith Holdings Plc. (Miscellaneous Manufacturing) 321,551 0.04
97,114 International Game Technology Plc. (Entertainment) 2,506,512 0.31
3,884 Intertek Group Plc. (Commercial Services) 160,806 0.02
193,868 Liberty Global Plc.-Series C (Media) 5,953,686 0.73
199,102 Lloyds Banking Group Plc. (Banks) 143,625 0.02
55,646 Reckitt Benckiser Group Plc. (Household Products/Wares) 4,700,535 0.58
13,155 Smiths Group Plc. (Miscellaneous Manufacturing) 230,729 0.03
4,908 Unilever Plc. (Cosmetics/Personal Care) 196,786 0.02
17,322 Unilever Plc.-ADR (Cosmetics/Personal Care) 699,549 0.09
261,473 WPP Plc. (Advertising) 5,559,225 0.68
36,666,778 4.49

5,573 AbbVie, Inc. (Pharmaceuticals) 341,402 0.04
38,019 Adobe Systems, Inc. (Software) 3,979,829 0.49
140,745 AES Corp. (Electric) 1,643,198 0.20
14,214 AGNC Investment Corp. (Real Estate Investment Trust) 266,015 0.03
31,946 Air Products & Chemicals, Inc. (Chemicals) 4,593,196 0.56
80,146 Alaska Air Group, Inc. (Airlines) 6,555,141 0.80
47,145 Alexion Pharmaceuticals, Inc. (Biotechnology) 5,874,738 0.72
88,838 Allison Transmission Holdings, Inc. (Auto Parts & Equipment) 2,926,324 0.36
312,170 Ally Financial, Inc. (Diversified Financial Services) 6,116,971 0.75
7,522 Alphabet, Inc. "A" (Internet) 5,930,420 0.73
7,991 Alphabet, Inc. "C" (Internet) 6,154,588 0.75
81,189 Altria Group, Inc. (Food, Beverages & Tobacco) 5,295,147 0.65
10,207 Amazon.com, Inc. (Internet) 7,809,784 0.96
15,943 American Homes 4 Rent "A" (Real Estate Investment Trust) 334,006 0.04
64,564 American Tower Corp. (Real Estate Investment Trust) 6,825,060 0.84
61,016 Ameriprise Financial, Inc. (Diversified Financial Services) 6,929,587 0.85
23,047 AMETEK, Inc.(Electrical Components & Equipment) 1,082,518 0.13
57,151 Amgen, Inc. (Biotechnology) 8,329,758 1.02
170,661 Annaly Capital Management, Inc.(Real Estate Investment Trust) 1,743,302 0.21
48,260 Apple, Inc. (Computers) 5,382,920 0.66
213,738 Applied Materials, Inc. (Semiconductors) 6,886,638 0.84
10,899 Archer-Daniels-Midland Co. (Agriculture) 471,164 0.06
304,372 AT&T, Inc. (Telecommunications) 11,870,508 1.45
10,554 Axalta Coating Systems Ltd. (Chemicals) 279,575 0.03
111,615 Baker Hughes, Inc. (Oil & Gas Services) 7,028,396 0.86
158,893 Bank of New York Mellon Corp. (Banks) 7,561,718 0.93
6,758 Biogen, Inc. (Biotechnology) 2,025,913 0.25
39,935 Capital One Financial Corp. (Banks) 3,361,728 0.41
2,376 Carlisle Cos, Inc. (Miscellaneous Manufacturing) 273,050 0.03
9,111 Celanese Corp. "A" (Chemicals) 726,329 0.09
41,611 Celgene Corp. (Biotechnology) 5,051,159 0.62
239,637 CenterPoint Energy, Inc. (Gas) 5,736,910 0.70
30,660 Cigna Corp. (Healthcare Services) 4,157,803 0.51
4,844 Cimarex Energy Co. (Oil & Gas) 654,424 0.08
228,457 Citizens Financial Group, Inc. (Banks) 7,609,903 0.93
65,087 Citrix Systems, Inc. (Software) 5,683,397 0.70
83,558 Colgate-Palmolive Co. (Cosmetics/Personal Care) 5,521,513 0.68
121,035 Comcast Corp. "A" (Media) 8,461,557 1.04
128,472 Conagra Brands, Inc. (Food, Beverages & Tobacco) 4,790,721 0.59
10,682 Crown Holdings, Inc. (Packaging & Containers) 594,133 0.07
103,936 CVS Health Corp. (Retail) 7,944,868 0.97
87,986 Danaher Corp. (Healthcare Products) 6,920,099 0.85
145,076 Delta Air Lines, Inc. (Airlines) 7,036,186 0.86
81,306 DR Horton, Inc. (Home Builders) 2,314,782 0.28
164,564 E*TRADE Financial Corp. (Diversified Financial Services) 5,702,143 0.70
1,309 Eaton Corp. Plc. (Miscellaneous Manufacturing) 87,533 0.01
232,124 eBay, Inc. (Internet) 6,590,000 0.81
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3,022
2,993
771
84,855
8,366
58,746
234,731
156,960
19,463
166,836
147,648
411,041
23,943
8,574
33,358
24,939
299,348
27,831
152,402
6,673
66,108
19,405
44,507
42,783
120,627
1,141
93,128
4,941
27,093
139,649
12,606
137,677
9,827
36,786
6,171
135,288
16,666
133,813
260,122
63,018
247,805
97,757
12,481
204,686
5,066
97,701
111,509
53,946
23,892
31,758
827
46,521
35,032
15,045
123,862
84,918
212,447
128,904
79,092
6,530
62,225
39,859
29,148

Energen Corp. (Oil & Gas)

Equinix, Inc. (Real Estate Investment Trust)
Expedia, Inc. (Internet)

Express Scripts Holding Co. (Pharmaceuticals)

F5 Networks, Inc. (Internet)

Facebook, Inc. "A" (Internet)

Flex Ltd. (Electronics)

FMC Technologies, Inc. (Oil & Gas Services)
Forest City Realty Trust, Inc. "A" (Real Estate Investment Trust)
Great Plains Energy, Inc. (Electric)

Hologic, Inc. (Healthcare Products)

HP, Inc. (Computers)

Humana, Inc. (Healthcare Services)

International Business Machines Corp. (Computers)
Interpublic Group of Cos, Inc. (Advertising)

Iron Mountain, Inc. (Real Estate Investment Trust)
JetBlue Airways Corp. (Airlines)

Johnson & Johnson (Pharmaceuticals)

JPMorgan Chase & Co. (Banks)

Kimberly-Clark Corp. (Household Products/Wares)
KLA-Tencor Corp. (Semiconductors)

Lam Research Corp. (Semiconductors)

Lear Corp. (Auto Parts & Equipment)

Level 3 Communications, Inc. (Telecommunications)
Lincoln National Corp. (Insurance)

LinkedIn Corp. "A" (Internet)

Lowe"s Cos., Inc. (Retail)

Mallinckrodt Plc. (Pharmaceuticals)
ManpowerGroup, Inc. (Commercial Services)

Maxim Integrated Products, Inc. (Semiconductors)
McKesson Corp. (Pharmaceuticals)

Merck & Co., Inc. (Pharmaceuticals)
Mettler-Toledo International, Inc. (Electronics)
Morgan Stanley (Banks)

Netflix, Inc. (Internet)

Newfield Exploration Co. (Oil & Gas)

Newmont Mining Corp. (Mining)

NIKE, Inc. "B" (Apparel)

NiSource, Inc. (Gas)

Noble Energy, Inc. (Oil & Gas)

Nuance Communications, Inc. (Software)

Nucor Corp. (lron/Steel)

Oceaneering International, Inc. (Oil & Gas Services)
Oracle Corp. (Software)

Owens Corning (Building Materials)

PACCAR, Inc. (Automobile Manufacturers)

PayPal Holdings, Inc. (Commercial Services)
PepsiCo, Inc. (Food, Beverages & Tobacco)

Philip Morris International, Inc. (Food, Beverages & Tobacco)
Pioneer Natural Resources Co. (Oil & Gas)
Priceline Group, Inc. (Internet)

Reinsurance Group of America, Inc. (Insurance)
Reliance Steel & Aluminum Co. (lron/Steel)
Sherwin-Williams Co. (Chemicals)

Southwest Airlines Co. (Airlines)

State Street Corp. (Banks)

Steel Dynamics, Inc. (lron/Steel)

SunTrust Banks, Inc. (Banks)

Synchrony Financial (Diversified Financial Services)
Teradyne, Inc. (Semiconductors)

Texas Instruments, Inc. (Semiconductors)

Thermo Fisher Scientific, Inc. (Healthcare Products)
TIX Cos, Inc. (Retail)
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177,875
1,013,939
96,799
6,505,833
1,175,088
7,077,131
3,427,073
5,352,336
359,871
4,442,843
5,680,019
6,235,492
5,015,580
1,401,249
811,934
829,471
6,205,484
3,109,836
12,167,776
773,134
5,350,120
2,084,873
5,746,744
2,397,131
7,767,172
222,541
6,591,600
259,106
2,331,082
5,535,686
1,818,668
8,519,453
4,111,322
1,515,583
735,645
5,853,912
543,478
6,757,556
5,766,905
2,338,598
3,999,573
6,107,857
329,124
8,321,509
264,952
6,077,979
4,446,979
5,477,137
2,156,731
5,958,118
1,259,322
5,631,367
2,860,012
4,118,569
5,828,946
6,660,119
7,624,723
6,727,500
2,719,183
161,324
4,619,273
5,636,461
2,285,786
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.02
.12
.01
.80
.14
.87
.42
.65
.04
.54
.69
.76
.61
.17
.10
.10
.76
.38
.49
.09
.65
.26
.70
.29
.95
.03
.81
.03
.29
.68
.22
.04
.50
.19
.09
.72
.07
.83
.71
.29
.49
.75
.04
.02
.03
.74
.54
.67
.26
.73
.15
.69
.35
.50
.71
.81
.93
.82
.33
.02
.57
.69
.28
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225,840 Twenty-First Century Fox, Inc. "A" (Media) 6,400,306 0.78
26,630 Tyson Foods, Inc. "A™ (Food, Beverages & Tobacco) 1,550,931 0.19
99,281 United Continental Holdings, Inc. (Airlines) 6,876,202 0.84
61,564 UnitedHealth Group, Inc. (Healthcare Services) 9,716,646 1.19
13,788 Vail Resorts, Inc. (Entertainment) 2,224,004 0.27
68,846 Vantiv, Inc. "A" (Commercial Services) 3,994,445 0.49
45,180 Visteon Corp. (Auto Parts & Equipment) 3,550,696 0.43

115,847 Wal-Mart Stores, Inc. (Retail) 8,210,077 1.00
81,725 Walgreens Boots Alliance, Inc. (Retail) 6,948,259 0.85
26,867 Watsco, Inc. (Distribution/Wholesale) 4,017,960 0.49

9,387 WellCare Health Plans, Inc. (Healthcare Services) 1,293,341 0.16
12,417 Whirlpool Corp. (Home Furnishings) 2,017,762 0.25
11,278 World Fuel Services Corp. (Retail) 504,803 0.06
13,205 Yahoo!, Inc. (Internet) 546,555 0.07
32,336 Yum China Holdings, Inc. (Retail) 925,133 0.11

519,611,656 63.55
739,557,006 795,280,369 97.27

2.10
17,150,969 Goldman Sachs US$ Liquid Reserves Fund (X Distribution Class) 17,150,969 2.10
17,150,969 17,150,969 2.10
756,707,975 812,431,338 99.37
756,707,975 812,431,338 99.37
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( ) ( ) (@)
0.03

6 S&P TSX 60 Index Futures 15/12/2016 793,619 11,629 0.00
104 DJ Euro STOXX 50 Index Futures 16/12/2016 3,362,789 33,066 0.01
19 FTSE 100 Index Futures 16/12/2016 1,603,906 11,116 0.00
1 Hang Seng Index Futures 29/12/2016 147,116 693 0.00
11 TOPIX Index Futures 08/12/2016 1,427,477 43,095 0.01
66 E-Mini S&P 500 Index Futures 16/12/2016 7,256,040 95,700 0.01
195,299 0.03

(0.01 )
) ) ( ) Q)
Usb 281,041 EUR 264,000 02/12/2016 1,254 0.00
1,254 0.00
) ) ( ) )
usb 176,933 EUR 167,000 01/12/2016 (54) (0.00)
JPY 627,240,000 usD 5,582,853 02/12/2016 (60,645) (0.01)
(60,699) (0.01)
756,707,975 812,567,192 99.39
5,019,864 0.61
817,587,056 100.00
( ) )
756,707,975 812,431,338 99.37
195,299 0.03
1,254 0.00
(60,699) (0.01)
5,019,864 0.61
817,587,056 100.00
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29 26 29 12 26
1,102,637,243 1,894,434,737
39,039,045,297 47,128,339,548
3,216,000
40,144,898,540 49,022,774 ,285
40,144,898,540 49,022,774,285
388,305,150 357,876,700
701,318,580 2,029,020
58,560,619 542,076,735
3,191,950 6,104,225
153,213,809 293,002,625
2,957 4,721
1,178,647 2,108,735
1,305,771,712 1,203,202,761
1,305,771,712 1,203,202,761
37,360,065,317 41,843,245,454
1,479,061,511 5,976,326,070
1,355,816,530 1,039,944,544
38,839,126,828 47,819,571,524
38,839,126,828 47,819,571,524
40,144 ,898,540 49,022,774,285
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29 27
29 12 26

5,232,294,626
625,025,005

4,607,269,621

374,143
6,104,225
293,002,625
2,179,314

301,660,307

4,305,609,314

4,305,609,314

4,305,609,314

620,522,907

1,479,061,511
1,321,301,900

1,321,301,900
509,123,748
509,123,748

5,976,326,070
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21,398,332,741
17,184,587,446
1,222,854,870

37,360,065,317

37,360,065,317
15,576,684,554
11,093,504,417

41,843,245,454
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29 26 29 12 26

701,698,410 700,938,000 760,410
23,022,672,120 23,318,640,000 295,967,880 | 27,616,820,260 27,850,144,000 233,323,740
1,289,477,500 1,325,304,000 35,826,500 | 1,661,715,200 1,672,824,000 11,108,800
4,674,036,000 4,696,666,000 22,630,000 [ 5,655,475,000 5,720,075,000 64,600,000
2,626,690,900 2,624,410,000 2,280,900 | 3,049,630,360 3,059,896,000 10,265,640
1,302,281,160 1,308,720,000 6,438,840 | 1,413,949,680 1,422,032,000 8,082,320
966,633,580 992,380,000 25,746,420 | 1,166,198,800 1,196,695,000 30,496,200
34,583,489,670 34,967,058,000 385,089,150 |40,563,789,300 40,921,666,000 357,876,700
)
( )
29 26 29 12 26
1.0396 1.1428
(
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