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2037 12 31 20.315

15 0.315 5
2038 1 1 20

15 5

2037 12 31 2.1
NISA
NISA
NISA NISA

2037 12 31 15.315

15 0.315
2038 1 1 15

15

2037 12 31 2.1
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2019 10 31

26,030,951 100.43

110,434 0.43

25,920,517 100.00
883,289,576 100.20
1,764,118 0.20
881,525,458 100.00
)

24,199,081 1.0140 24,537,869| 1.0757 26,030,951| 100.43

100.43

100.43

)

821,130,033 1.0138| 832,461,628 1.0757| 883,289,576 100.20

100.20

100.20
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/

230,308.00 24,870,453 24,928,537 96.17
@

774,019,373 85.12
22,157,515 2.44
21,644,908 2.38
18,304,906 2.01
836,126,702 91.95
52,427,897 5.77
— 20,726,073 2.28
909,280,672 100.00
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@
30

()
PBF ENERGY INC- 6,800 | 2,824.34| 19,205,561| 3,500.49| 23,803,346 | 2.62
CLASS A
SKECHERS USA 5,600 3,864.15| 21,639,247 | 4,194.05| 23,486,723 | 2.58
INC-CL A
SKYWEST INC 3,600 6,283.46| 22,620,473| 6,446.78| 23,208,425 2.55
ZSEPF'NANC'AL 5,300 | 4,179.41| 22,150,876| 4,377.52| 23,200,858 | 2.55
TSSELLAN HEALTH 3,250 | 6,825.68| 22,183,483 | 7,098.97| 23,071,672 2.54
RENASANT CORP 6,000 3,761.49| 22,568,975| 3,839.10| 23,034,653 | 2.53
TEREX CORP 7,300 2,835.23| 20,607,217| 3,143.36| 22,946,569 | 2.52
INDEPENDENT
BANK CORP/NA 2,500| 8,020.10| 20,050,252| 9,132.85| 22,832,136 |2.51
KENNAMETAL INC 6,500 | 3,247.89| 21,111,288| 3,504.84| 22,781,507 2.51
GATX CORP 2,600 | 8,457.79| 21,990,276| 8,732.17| 22,703,658 2.50
PENSKE
AUTOMOT IVE 4,200 5,057.47| 21,241,399 | 5,350.36| 22,471,525 | 2.47
GROUP INC
TﬁéUMpH GROUP 9,700| 2,529.34| 24,534,643 | 2,309.34| 22,400,644 | 2.46
corr 16,100 | 1,386.04| 22,315,282 1,376.24| 22,157,515|2.44
CORPORATION : 990 P S Pl '
CACI
INTERNATIONAL 900 | 24,648.25| 22,183,428 | 24,450.09 [ 22,005,083 | 2.42
INC -CL A
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PNM RESOURCES

INC 3,900 5,649.78| 22,034,154 5,631.27| 21,961,967 | 2.42

AXOS FINANCIAL

INC 6,800 3,006.17| 20,442,002| 3,210.87| 21,833,924( 2.40

HELEN OF TROY

LTD 1,300 16,935.19| 22,015,753 |16,649.92| 21,644,908 | 2.38

HOME

BANCSHARES INC 10,300 2,031.70| 20,926,518 2,050.21 21,117,167 | 2.32

STERLING

BANCORP/DE 8,900 2,178.10( 19,385,170 2,186.31| 19,458,162 2.14

APOGEE
ENTERPRISES 4,600 | 4,273.14| 19,656,466| 4,126.55 18,982,139 2.09
INC

SEMTECH CORP 3,400 5,022.63| 17,076,957 | 5,576.83 18,961,234 2.09

HELIX ENERGY
SOLUTIONS 19,200 896.08 | 17,204,782 960.32| 18,438,175( 2.03
GROUP

AMERICAN AXLE

& WEG HOLDINGS 19,100 816.60 | 15,597,060 961.41| 18,362,939 2.02

JANUS
HENDERSON 7,200 2,365.96| 17,034,930| 2,542.34| 18,304,906 2.01
GROUP PLC

KITE REALTY

GROUP TRUST — 9,400 1,730.10| 16,262,971| 1,945.68| 18,289,445| 2.01

ALLEGHENY

TECHNOLOGIES 8,600| 2,162.82| 18,600,313 2,088.31| 17,959,538 1.98
INC

MEREDITH CORP 4,300 3,929.87| 16,898,459| 4,136.35| 17,786,310] 1.96
INTEGER

HOLDINGS CORP 2,100 8,395.73| 17,631,047| 8,450.17| 17,745,371 1.95
OLIN CORP 8,300 1,993.59| 16,546,820| 2,099.20| 17,423,413| 1.92
BELDEN INC 3,000 5,580.10| 16,740,300| 5,567.03| 16,701,103 1.84
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1 )
) ) ( ) )
1 (2017 9 25 ) 334 334 1.0553 1.0553
2 (2018 3 26 ) 89 89 1.0482 1.0482
3 (2018 9 25 ) 39 39 1.1498 1.1498
4 (2019 3 25 ) 27 27 0.9481 0.9481
5 (2019 9 25 ) 24 24 0.9282 0.9282
2018 10 41 — 1.0057 —
2018 11 39 — 1.0042 —
2018 12 33 — 0.8559 —
2019 1 38 — 0.9755 —
2019 2 29 — 1.0385 —
2019 3 27 — 0.9731 —
2019 4 28 — 1.0044 —
2019 5 26 — 0.9112 —
2019 6 25 — 0.9615 —
2019 7 26 — 0.9886 —
2019 8 23 — 0.8821 —
2019 9 25 — 0.9320 —
2019 10 25 — 0.9642 —
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( ) ()
( ) ) ) )

1 (2017 9 25 ) 6,903 6,903 1.0990 1.0990

2 (2018 3 26 ) 5,042 5,042 1.0233 1.0233

3 (2018 9 25 ) 1,507 1,507 1.2227 1.2227

4 (2019 3 25 ) 1,029 1,029 1.0004 1.0004

5 (2019 9 25 ) 850 850 0.9644 0.9644

2018 10 1,218 — 1.0743 —

2018 11 1,191 — 1.0775 —

2018 12 983 — 0.9018 —

2019 1 1,090 — 1.0137 —

2019 2 1,151 — 1.0998 —

2019 3 1,056 — 1.0362 —

2019 4 1,028 — 1.0769 —

2019 5 902 — 0.9572 —

2019 6 932 — 0.9992 —

2019 7 958 — 1.0384 —

2019 8 818 — 0.9096 —

2019 9 861 — 0.9768 —

2019 10 881 — 1.0210 —
1 2017 4 20 2017 9 25 0.0000
2 2017 9 26 2018 3 26 0.0000
3 2018 3 27 2018 9 25 0.0000
4 2018 9 26 2019 3 25 0.0000
5 2019 3 26 2019 9 25 0.0000
1 2017 4 20 2017 9 25 0.0000
2 2017 9 26 2018 3 26 0.0000
3 2018 3 27 2018 9 25 0.0000
4 2018 9 26 2019 3 25 0.0000
5 2019 3 26 2019 9 25 0.0000
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1 2017 20 2017 9 25 5.5
2 2017 26 2018 3 26 0.7
3 2018 27 2018 9 25 9.7
4 2018 26 2019 3 25 17.5
5 2019 26 2019 9 25 2.1
)
100
1 2017 20 2017 9 25 9.9
2 2017 26 2018 3 26 6.9
3 2018 27 2018 9 25 19.5
4 2018 26 2019 3 25 18.2
5 2019 26 2019 9 25 3.6
()

100
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() () ()

2017 4 20
413,251,034 96,529,577 316,721,457

2017 9 25

2017 9 26
281,576 231,598,736 85,404,297

2018 3 26

2018 3 27
1,727,728 52,964,906 34,167,119

2018 9 25

2018 9 26
7,750,870 13,339,685 28,578,304

2019 3 25

2019 3 26
12,144 1,709,063 26,881,385

2019 9 25

)
() () ()

2017 4 20
6,422,479,950 140,467,100 6,282,012,850

2017 9 25

2017 9 26
104,509,189 1,458,588,879 4,927,933,160

2018 3 26

2018 3 27
119,604,435 3,815,042,942 1,232,494,653

2018 9 25

2018 9 26
40,519,224 243,565,695 1,029,448,182

2019 3 25

2019 3 26
81,940,926 229,595,111 881,793,997

2019 9 25

)
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DIAMOND OFFSHORE DRILLING 10,100 6.91 69,791.00
HELIX ENERGY SOLUTIONS GROUP 21,100 8.23 173,653.00
PATTERSON-UTI ENERGY INC 15,100 9.03 136,353.00
PBF ENERGY INC-CLASS A 7,300 25.94 189,362.00
ALLEGHENY TECHNOLOGIES INC 7,900 19.87 156,973.00
OLIN CORP 8,300 18.31 151,973.00
RELIANCE STEEL & ALUMINUM 1,100 98.35 108,185.00
AEROJET ROCKETDYNE HOLDINGS 2,500 51.59 128,975.00
APOGEE ENTERPRISES INC 4,400 39.34 173,096.00
GATX CORP 2,600 77.68 201,968.00
KENNAMETAL INC 6,300 29.92 188,496.00
TEREX CORP 7,300 26.25 191,625.00
TRIUMPH GROUP INC 8,200 23.74 194,668.00
STEELCASE INC-CL A 4,400 18.66 82,104.00
SKYWEST INC 3,600 57.71 207,756.00
AMERICAN AXLE & MFG HOLDINGS 19,100 7.50 143,250.00
TOWER INTERNATIONAL INC 6,600 30.94 204,204.00
HELEN OF TROY LTD 1,350 155.54 209,979.00
SKECHERS USA INC-CL A 5,700 35.49 202,293.00
TUPPERWARE BRANDS CORP 4,500 16.18 72,810.00
MEREDITH CORP 3,900 36.17 141,063.00
PARTY CITY HOLDCO INC 19,000 5.78 109,820.00
PENSKE AUTOMOTIVE GROUP INC 4,400 46.45 204,380.00
COTT CORPORATION 16,100 12.73 204,953.00
INGREDION INC 1,000 79.31 79,310.00
INTEGER HOLDINGS CORP 2,100 77.11 161,931.00
MAGELLAN HEALTH INC 3,250 62.69 203,742.50
MEDNAX INC 5,400 22.56 121,824.00
OWENS & MINOR INC 14,000 5.45 76,300.00
AXOS FINANCIAL INC 7,300 27.61 201,553.00
BANC OF CALIFORNIA INC 11,200 13.88 155,456.00
CADENCE BANCORP 9,100 17.37 158,067.00
HOME BANCSHARES INC 10,300 18.66 192,198.00
INDEPENDENT BANK CORP/MA 2,800 73.66 206,248.00
RENASANT CORP 6,000 34.54 207,240.00
STERLING BANCORP/DE 8,600 20.03 172,258.00
TCF FINANCIAL CORP 5,100 38.45 196,095.00
JANUS HENDERSON GROUP PLC 7,400 21.73 160,802.00
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BENCHMARK ELECTRONICS INC 3,000 28.98 86,940.00
SYNNEX CORP 1,500 95.75 143,625.00
PNM RESOURCES INC 3,900 51.89 202,371.00
PHOTRONICS INC 7,500 10.96 82,200.00
SEMTECH CORP 3,400 46.13 156,842.00
TERADYNE INC 1,500 58.15 87,225.00
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