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114,445,483 — 114,077,150 368,333
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*
€Y)
@
101,456,633 114,828,617
101,456,633 114,828,617
101,456,633 114,828,617
()
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€))
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(2018 17 ) (2019 15 )
2,048,824,136 1,591,754,830
11,923,747 2,539,252
2,060,747,883 1,594,294,082
2,060,747,883 1,594,294,082
11,923,747 2,539,252
324,595 277,657
7,246,294 6,198,495
1,159,347 991,711
20,653,983 10,007,115
20,653,983 10,007,115
2,077,115,181 1,659,992,631
37,021,281 75,705,664
47,058,638 47,658,815
2,040,093,900 1,584,286,967
2,040,093,900 1,584,286,967
2,060,747,883 1,594,294,082
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@
( )
( 2018 16 ( 2018 18
2018 17 ) 2019 15 )
11,892,233 56,712,779
19,863,110
11,892,233 36,849,669
324,595 277,657
7,246,294 6,198,495
1,159,347 991,711
8,730,236 7,467,863
20,622,469 44,317,532
20,622,469 44,317,532
20,622,469 44,317,532
13,471,272 1,805,288
35,983,670 37,021,281
6,159,283 7,445,305
6,159,283 7,445,305
45,697 6,868
45,697 6,868
37,021,281 75,705,664
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(2018 17 ) (2019 15 )
2,077,115,181 1,659,992,631
55 10
37,021,281 75,705,664
0.9822 0.9544
)
( 2018 16 ( 2018 18
2018 17 ) 2019 15 )
0 10,063,091
© ©
(48,050,419 ©
40,332,724 32,249,395
(47,058,638 (37,595,724
135,441,781 79,908,210
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®
BlackRock, Inc. RQA Counterparty & Concentration Risk

BlackRock, Inc. RQA

Counterparty & Concentration Risk
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(2018 17 ) (2019 15 )
2,504,637,038 2,077,115,181
1,027,622 638,045
428,549,479 417,760,595
(2018 17
)
898,914
898,914
(2019 15
()
56,244,747
56,244,747
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*
€Y)
@
1,406,392,322 1,591,754,830
1,406,392,322 1,591,754,830
1,406,392,322 1,591,754,830
()
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2019
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(2019 15 )

)

20,886,561

1,688,302,558

1,709,189,119

1,709,189,119

2,539,252

2,539,252

2,539,252

1,507,848,955

198,800,912

1,706,649,867

1,706,649,867

1,709,189,119

() 7 16 7 15
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BlackRock, Inc. RQA Counterparty & Concentration Risk

BlackRock, Inc. RQA
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(2019

15

1,858,672,034
22,067,961
372,891,040
1,507,848,955

1,406,392,322
101,456,633
1,507,848,955

2019 15

3,254,526

3,254,526
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(©)
@
@
y 70,382.210 7,783,568.600
757,671.332 7,791,178.250
828,053.542 |  15,574,746.850
(1,688,302,558)
1,688,302,558
(1,688,302,558)
1,688,302,558
(1,688,302,558)
D
C 2 )

)

100.0 100.0

63/164



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

/
J
( )
/
J
2018 31 (2017
2018 31 )
2018 31
2018 30 (2018 2018 30 )

64/164



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

2018 30

0.08 7,669
0.00® 152
0.20 18,953
0. OO(a) 254
0.08 8,037
0.02 1,446
0.05 4,956
0.18 17,629
0.09 9,082
0.01 1,401
0.01 529
0.02 1,617
0.45 43,571
0.00® 93
0.04 3,365
0.05 4,927
0.02 1,646
0.00® 132
0.02 2,076
0.00® 331
0.09 9,191
0.09 8,871
0.06 5,656
0.17 15,994
0.23 22,776
1.20 116,680
0.01 1,132
3.17 308,166

213,708

521,874
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2018 30

0.00)® (308)
(0.11) (10,300)
(0.08) (7,819)
(0.02) (2,172)
(0.15) (14,568)
(0.01) (520)
(0.09) (8,672)
(0.03) (2,756)
(0.10) (9,936)
(0.05) (5,296)
(0.15) (14,085)
(0.00)® ©)
(0.02) (1,535)
(0.01) (1,320)
(0.08) (7,638)
(0.31) (29,847)
(0.01) (1,349)
(0.01) (1,088)
(0.06) (6,043)
0.00)® ®)
(0.03) (3,209)
(0.08) (7,364)
(0.02) (1,706)
(0.04) (3,405)
0.00)® (35)
(0.10) (10,102)
(0.05) (4,784)
(0.01) (1,252)
0.00)® ®)
(0.30) (29,213)
(1.73) (168,618)
(3.65) (354,965)
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2018 30

521,874

5,667,369

211,195 210,713
3,791,644

18,897

10,210,497

354,965
87,222
21,191
23,307

116

486,801

9,723,696

9,723,696
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14,232

14,232

87,232
31,872
23,307
12,000

6,032

3,957

164,400

(150, 168)

31,155

10,751

41,906

152,203

(6.,194)

146,009

187,915

37,747




2018

2018
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30

(150, 168)
41,906

146,009

37,747

(2,192,622)

(2,192,622)

(2,154,875)

11,878,571

9,723,696




2018

2018
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30

37,747

(41,906)
(146,009)

31,155

(470,564)

(3,000)

(324,688)
33,522
4,632

(8,026)

25

(887,112)

(2,192,622)

(2,192,622)

(3,079,734)

4,557

8,953,259

5,878,082
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10.49

(0.15)
0.19

0.04

10.53

0.37

(2.84)

3.11

3.11
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103,036,223

(3,975)

103,032,248
17,211,837
232,017
10,708,603

7,039,314

1,086,020

11,209

139,321,248

127,278
62,040
8,769,496

1,878,537

448,197
2,057,297

398,885

13,741,730

125,579,518
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2018 2017 2016

31 31 31
125,579,518 147,886,337 257,072,181
107.34 101.27 95.75
98.90 95.42 91.62
990.94 958.76 921.40
98.51 94.22
99.45 94.76 90.50
105.07 98.54 92.62
105.02 100.71 96.12
105.65 100.49 95.14
100.51 97.45 94.08
98.34 93.26
109.94 103.12 96.93
116.59 107.71 99.86
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2018 31

147,886,337
© 1,455,050
[C)) 3,655,758

5,695

5,116,503

©) 14,933
(@ 1,899,173
© 3,464
(@ 3,422,816
397,680

O) 189,714
65,059

143,132

14 2,106
2,295,718

8,433,795

10,544

8,423,251

(3,306,748)

@ (b 1,286
(d) 12,656,501
(@ 964,846

@ © G 5,452,439

(@ (791,985)
18,283,087

) 3,242
(@D (524,881)
(d) (581,672)
@ & O (4,824,510)
(5,927,821)

9,048,518

54,313,336

(85,668,673)

(31,355,337)

125,579,518
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2018 31

175,644 6,600 97,924 84,320
362,283 92,132 12,872 441,543
816 2,983 3,150 649
1 1
5,472 1,902 2,913 4,461
241,765 60,393 298,137 4,021
171,802 242,107 154,429 259,480
1,036 4,073 2,268 2,841
275,727 39,594 123,515 191,806
5,203 5,203
159,917 68,318 91,599
1 231 232
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2018 31

USD 3,000,000 Fannie Mae Discount Notes 11/6/2018 (Zero Coupon) 2,998,533 2.39
USD 3,000,000 Fannie Mae Discount Notes 18/6/2018 (Zero Coupon) 2,997,507 2.39
USD 3,750,000 Fannie Mae Discount Notes 19/6/2018 (Zero Coupon) 3,746,516 2.98
USD 3,000,000 Federal Farm Credit Discount Notes 5/9/2018 (Zero Coupon) 2,984,320 2.38
USD 3,400,000 Eggggﬁ; Home Loan Bank Discount Notes 1/6/2018 (Zero 3,400,000 271
USD 4,000,000 Egﬂ;gﬁ; Home Loan Bank Discount Notes 7/6/2018 (Zero 3,098,632 3.18
USD 10,500,000 Eggggﬁ; Home Loan Bank Discount Notes 11/6/2018 (Zero 10,494,867 8.36
USD 5,250,000 Eggggﬁ; Home Loan Bank Discount Notes 18/6/2018 (Zero 5,245,637 4.18
USD 6,000,000 Eggggﬁ; Home Loan Bank Discount Notes 20/8/2018 (Zero 5,974,400 4.76
USD 5,000,000 Egﬂ;gﬁ; Home Loan Bank Discount Notes 19/10/2018 (Zero 4,960,835 3.95
USD 4,200,000 Eggggﬁ; Home Loan Bank Discount Notes 22/10/2018 (Zero 4,166,633 332
USD 750,000 Federal Home Loan Banks Variable FRN 15/10/2018 749,990 0.60
USD 6,800,000 Freddie Mac Discount Notes 25/6/2018 (Zero Coupon) 6,792,353 5.41
USD 2,000,000 United States Treasury Bill 7/6/2018 (Zero Coupon) 1,999,462 1.59
USD 1,000,000 United States Treasury Bill 14/6/2018 (Zero Coupon) 999,402 0.80
USD 950,000 United States Treasury Bill 21/6/2018 (Zero Coupon) 949,127 0.76
USD 10,000,000 United States Treasury Bill 28/6/2018 (Zero Coupon) 9,987,325 7.95
USD 1,000,000 United States Treasury Bill 5/7/2018 (Zero Coupon) 998,354 0.79
USD 4,000,000 United States Treasury Bill 12/7/2018 (Zero Coupon) 3,991,982 3.18
USD 10,000,000 United States Treasury Bill 19/7/2018 (Zero Coupon) 9,976,960 7.94
USD 6,000,000 United States Treasury Bill 26/7/2018 (Zero Coupon) 5,983,683 4.76
USD 4,000,000 United States Treasury Note 1.25% 31/10/2018 3,986,719 3.17
97,383,237 77.55

97,383,237 77.55

97,383,237 77.55
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USb 3,250,000 Fannie Mae Discount Notes 4/6/2018 (Zero Coupon) 3,249,363 2.59
USD 2,400,000 Federal Farm Credit Discount Notes 4/6/2018 (Zero Coupon) 2,399,648 1.91
5,649,011 4.50

5,649,011 4.50

5,649,011 4.50

103,032,248 82.05

22,547,270 17.95

125,579,518 100.00
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2018 31

(24,487) Alumina Ltd Bank of America Merrill Lynch 2,411
(9,800) Alumina Ltd Morgan Stanley 594
(2,035) Amcor Ltd/Australia Bank of America Merrill Lynch (324)
(3,360) Amcor Ltd/Australia Morgan Stanley (789)
16,201 Aristocrat Leisure Ltd Morgan Stanley 18,531
(214,639) Atlas Arteria Bank of America Merrill Lynch (94,181)
(133,052) Atlas Arteria Goldman Sachs (58,456)
(84,365) Atlas Arteria Morgan Stanley (39,622)
(2,749) Australia & New Zealand Banking Group Ltd Goldman Sachs 1,091
(96,638) Boral Ltd Bank of America Merrill Lynch 24,157
(41,481) Boral Ltd Goldman Sachs 10,369
(85,276) Boral Ltd Morgan Stanley 4,522
(129,790) Healthscope Ltd Bank of America Merrill Lynch 15,730
(86,412) Healthscope Ltd Goldman Sachs 10,473
(13,432) Healthscope Ltd Morgan Stanley 509
(87,718) Independence Group NL Morgan Stanley 6,645
(146,695) Independence Group NL Bank of America Merrill Lynch 11,112
(117,291) Independence Group NL Goldman Sachs 8,885
(4,086) Link Administration Holdings Ltd Morgan Stanley 681
(1,266) Link Administration Holdings Ltd Bank of America Merrill Lynch 278
(51,733) Nufarm Ltd/Australia Bank of America Merrill Lynch (5,052)
(14,454) Nufarm Ltd/Australia Morgan Stanley (1,381)
28,749  0il Search Ltd Goldman Sachs (4,356)
2,721  0il Search Ltd Morgan Stanley (577)
197  Perpetual Ltd Bank of America Merrill Lynch (33D
2,434  Perpetual Ltd Goldman Sachs (4,093)
7,089 Perpetual Ltd Morgan Stanley (6,551)
21,377 Platinum Asset Management Ltd Morgan Stanley (810)
28,936 Qantas Airways Ltd Bank of America Merrill Lynch 1,315
24,486 Qantas Airways Ltd Goldman Sachs 1,113

133,392 Qantas Airways Ltd Morgan Stanley
(5,639) QBE Insurance Group Ltd Morgan Stanley 2,819
(28,055) QBE Insurance Group Ltd Bank of America Merrill Lynch 14,296
(22,818) QBE Insurance Group Ltd Goldman Sachs 14,142
29,099 Santos Ltd Bank of America Merrill Lynch (5,662)
15,786  Santos Ltd Goldman Sachs (118)
11,327 Santos Ltd Morgan Stanley 4,977)
574  Sims Metal Management Ltd Bank of America Merrill Lynch (331)
4,477  Sims Metal Management Ltd Morgan Stanley (1,628)
(69,887) Tabcorp Holdings Ltd Bank of America Merrill Lynch 10,149
(845) Tabcorp Holdings Ltd Goldman Sachs 130
(99,184) Tabcorp Holdings Ltd Morgan Stanley 11,196
(43,275) TPG Telecom Ltd Morgan Stanley (5,244)
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(64,379) Vocus Group Ltd Goldman Sachs 8,778
(17,944) Vocus Group Ltd Bank of America Merrill Lynch 2,447
(34,374) Vocus Group Ltd Morgan Stanley (781)
23,066 Whitehaven Coal Ltd Bank of America Merrill Lynch 4,718
39,928 Whitehaven Coal Ltd Goldman Sachs 8,166
41,374 Whitehaven Coal Ltd Morgan Stanley 627
(39,380)
(1,518) Andritz AG Bank of America Merrill Lynch 1,072
(2,516) Andritz AG Goldman Sachs 3,042
(10,873) Lenzing AG Bank of America Merrill Lynch
(3,557) Lenzing AG Goldman Sachs
(5,300) Raiffeisen Bank International AG Bank of America Merrill Lynch 18,588
(19,280) Raiffeisen Bank International AG Goldman Sachs 67,617
90,319
(6,410) bpost SA Bank of America Merrill Lynch 5,079
(2,793) bpost SA Goldman Sachs 2,213
(236) Ontex Group NV Morgan Stanley 135
(11,999) Ontex Group NV Goldman Sachs (17,255)
(13,290) Ontex Group NV Bank of America Merrill Lynch (17,806)
(3,436) Umicore SA Bank of America Merrill Lynch (2,402)
(6,730) Umicore SA Goldman Sachs (4,705)
(34,741)
(4,677) Alimentation Couche-Tard Inc * B’ Bank of America Merrill Lynch (2,022)
(6,198) Alimentation Couche-Tard Inc * B’ Morgan Stanley (10,335)
(2,362) Atco Ltd/Canada ‘ I’ Bank of America Merrill Lynch (1,036)
2,681 BlackBerry Ltd Goldman Sachs 869
8,153 BlackBerry Ltd Morgan Stanley 3,902
537 CAE Inc Morgan Stanley 1,298
485 Canfor Corp Morgan Stanley (36)
750  Canfor Corp Bank of America Merrill Lynch 314
974  Canfor Corp Goldman Sachs 20
(788) CCL Industries Inc * B’ Morgan Stanley 73
(41,656) Cenovus Energy Inc Morgan Stanley 23,153
2,559  Enerplus Corp Goldman Sachs 237
22,476  Enerplus Corp Bank of America Merrill Lynch 2,082
6,487  Enerplus Corp Morgan Stanley (2,904)
(10,952) First Quantum Minerals Ltd Morgan Stanley 17,416
166  Genworth MI Canada Inc Bank of America Merrill Lynch @37
1,817  Imperial Oil Ltd Bank of America Merrill Lynch (14
220  Imperial Qil Ltd Morgan Stanley 174
(50,709) lvanhoe Mines Ltd * A’ Bank of America Merrill Lynch (3,523)
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(44,974)
3,399
(165)
(145)
(547)
759
2,285
8,094
923
127
1,728
(4,591)
(29,438)
(19,168)
(334)
748
3,345
2,280
(1,099)
(16,927)
34,789
31,457
26,805
(24,472)
(203)
(5,094)
(4,554)
(1,405)
(8,458)
(698)
(714)
552
1,907
5,402
(5.194)
163
527
10
679

(463)
(1,724)
(7,926)

Ivanhoe Mines Ltd * A’
Lundin Mining Corp
Maxar Technologies Ltd
Maxar Technologies Ltd
Maxar Technologies Ltd
Methanex Corp

Methanex Corp

Methanex Corp

Norbord Inc

Norbord Inc

Norbord Inc

OceanaGold Corp
OceanaGold Corp
OceanaGold Corp

Onex Corp

Parex Resources Inc
Parex Resources Inc
Parex Resources Inc
Pretium Resources Inc
Pretium Resources Inc
Quebecor Inc * B
Quebecor Inc * B’
Quebecor Inc ‘ B
Ritchie Bros Auctioneers Inc
Saputo Inc

Saputo Inc

Saputo Inc

SNC-Lavalin Group Inc
SNC-Lavalin Group Inc
Stantec Inc

Stantec Inc

TFI International Inc
TFI International Inc
TFI International Inc
Turquoise Hill Resources Ltd
Vermilion Energy Inc
Vermilion Energy Inc
WSP Global Inc

WSP Global Inc

Ambu A/S
Ambu A/S
Ambu A/S

Goldman Sachs

Morgan Stanley

Bank of America Merrill Lynch
Goldman Sachs

Morgan Stanley

Bank of America Merrill Lynch
Goldman Sachs

Morgan Stanley

Bank of America Merrill Lynch
Goldman Sachs

Morgan Stanley

Bank of America Merrill Lynch
Goldman Sachs

Morgan Stanley

Bank of America Merrill Lynch
Goldman Sachs

Bank of America Merrill Lynch
Morgan Stanley

Bank of America Merrill Lynch
Morgan Stanley

Bank of America Merrill Lynch
Goldman Sachs

Morgan Stanley

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

Morgan Stanley

Bank of America Merrill Lynch
Morgan Stanley

Bank of America Merrill Lynch
Morgan Stanley

Bank of America Merrill Lynch
Goldman Sachs

Morgan Stanley

Morgan Stanley

Goldman Sachs

Morgan Stanley

Goldman Sachs

Bank of America Merrill Lynch

Bank of America Merrill Lynch
Goldman Sachs
Morgan Stanley

(3,125)
(1,522)
(211)
(196)
270
492
1,482
(6,561)
1,382
190
2,895
514
3,295
222
284
(300)
(1,448)
(925)
(356)
(6,664)
(3,692)
(3,365)
10,346
(33,816)
©n
(5,033)
(7,453)
566
(5,419)
140
(33)
281
1,140
2,667
762
94
(638)
@
483
(23,908)

(519)
(2,833)
(18,862)
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(143) AP Moller - Maersk A/S * A’ Bank of America Merrill Lynch 12,234
(46) AP Moller - Maersk A/S * A’ Goldman Sachs 3,996
(129) AP Moller - Maersk A/S * A’ Morgan Stanley (235)
(87) AP Moller - Maersk A/S * B’ Bank of America Merrill Lynch 7,283

347  H Lundbeck A/S Bank of America Merrill Lynch 2,167
2,213 H Lundbeck A/S Morgan Stanley 8,574
(890) Orsted A/S * 144A Morgan Stanley 458
(1,633) Orsted A/S * 144N Bank of America Merrill Lynch 2,960
(3,530) Pandora A/S Goldman Sachs (4,895)
(989) Pandora A/S Morgan Stanley 1,573
(147) SimCorp A/S Bank of America Merrill Lynch (1,482)
(335) SimCorp A/S Morgan Stanley (682)
9,737

7,509  Amer Sports 0YJ Bank of America Merrill Lynch 18,635
8,325 Amer Sports 0YJ Goldman Sachs 20,661
9,449  Amer Sports 0YJ Morgan Stanley 6,936
(20,173) Konecranes 0YJ Goldman Sachs (26,325)
19,907

(19,201) Air France-KLM Bank of America Merrill Lynch 7,529
(6,236) Air France-KLM Goldman Sachs 2,883
(5,303) Air France-KLM Morgan Stanley 3,176
4,858  Arkema SA Bank of America Merrill Lynch (29,033)
1,817  Arkema SA Goldman Sachs (11,787)
5,632 Arkema SA Morgan Stanley (33,400)
(551) Bollore SA Bank of America Merrill Lynch 140
(292) Bollore SA Morgan Stanley 88
1,035 Capgemini SE Morgan Stanley (1,447)
62 Capgemini SE Bank of America Merrill Lynch (133)

210 Capgemini SE Goldman Sachs (350)
635 Christian Dior SE Bank of America Merrill Lynch 2,945
1,054 Christian Dior SE Goldman Sachs 1,508
806 Christian Dior SE Morgan Stanley (2,470)
2,800 Cie de Saint-Gobain Goldman Sachs (6,084)
8,667 Cie de Saint-Gobain Bank of America Merrill Lynch (18,833)
5,303 Cie de Saint-Gobain Morgan Stanley (15,416)
3,312 géz Generale des Etablissements Michelin Bank of America Merrill Lynch (32,030)
1,722 géi Generale des Etablissements Michelin Goldman Sachs (16,653)
6,795 géi Generale des Etablissements Michelin Morgan Stanley (46,711)
(32,217) Elis SA Morgan Stanley 38,288
(28,481) Elis SA Bank of America Merrill Lynch 31,234
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(26,692)
(199)

7,304
8,027
448
(840)
(1,320)
(305)
488
487
702
(109)
@27
(1,498)
627
1,367
137
(2,187)
(1,943)
(5,832)
(13,841)
(17,005)
(15,341)
3,082
2,608
4,162
(4,357)
(4,160)
(5,268)

(2,555)
(1,679)
(1,249)
)

269

33

313

111
(568)
(787)
(699)

3,570

Elis SA
Essilor International Cie Generale d

Optique SA

Faurecia SA

Faurecia SA

Faurecia SA

Ingenico Group SA
Ingenico Group SA
Ingenico Group SA

Kering SA

Kering SA

Kering SA

Lagardere SCA

Lagardere SCA

Lagardere SCA

Pernod Ricard SA

Pernod Ricard SA

Pernod Ricard SA

SPIE SA

SPIE SA

SPIE SA

Suez

Suez

Suez

Ubisoft Entertainment SA
Ubisoft Entertainment SA
Ubisoft Entertainment SA
Valeo SA

Valeo SA

Valeo SA

1&1 Drillisch AG

1&1 Drillisch AG

1&1 Drillisch AG
Alphabet Inc * A
Bayerische Motoren Werke AG
Cancom SE

Cancom SE

Cancom SE

Carl Zeiss Meditec AG
Carl Zeiss Meditec AG
Carl Zeiss Meditec AG
Covestro AG * 144A

82/164

Goldman Sachs
Goldman Sachs

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

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

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

28,393
349

21,105
(20,015)
1,294
915
938
(139)
5,319
8,646
14,035
12
19
17
2,059
6,951
437
3,747
3,713
6,215
1,855
2,721
3,754
13,975
21,129
33,627
18,140
12,344
22,207
87,206

3,007
4,264
1,778
93
(375)
(88)
(839)
239
(1,003)
(2,017)
(937)
(3.161)



EDINETOOOO

O000DO00o0DOo0ooOognoo(eens)
OOoOooooooooooooooodd

1,699 Covestro AG ' 144A Morgan Stanley (3,553)
294  Covestro AG ' 144A Bank of America Merrill Lynch (260)

10  Delivery Hero AG Goldman Sachs (©))
1,080 Delivery Hero AG Bank of America Merrill Lynch (809)
(38,966) Deutsche Bank AG Reg Bank of America Merrill Lynch 91,166
(64,864) Deutsche Bank AG Reg Morgan Stanley 114,715
(54,642) Deutsche Bank AG Reg Goldman Sachs 127,702
2,638 Deutsche Boerse AG Bank of America Merrill Lynch (5,379)
745  Deutsche Boerse AG Morgan Stanley 3,168
20,993 Deutsche Lufthansa AG Reg Bank of America Merrill Lynch (45,985)
3,320 Deutsche Lufthansa AG Reg Goldman Sachs (7,272)
39,276  Deutsche Lufthansa AG Reg Morgan Stanley (85,576)
10,364 Dialog Semiconductor Plc Morgan Stanley (6,642)
8,450 Dialog Semiconductor Plc Goldman Sachs 591
9,151 E.ON SE Morgan Stanley @(3,774)
2,628 Fresenius Medical Care AG & Co KGaA Bank of America Merrill Lynch 2,450
2,307 Fresenius Medical Care AG & Co KGaA Goldman Sachs 2,150
2,026  Fresenius Medical Care AG & Co KGaA Morgan Stanley (236)
(4,522) Fuchs Petrolub SE (Pref) Bank of America Merrill Lynch (105)
(2,386) Fuchs Petrolub SE (Pref) Goldman Sachs (56)
(7,177) Fuchs Petrolub SE (Pref) Morgan Stanley 3,847
(7,688) GEA Group AG Bank of America Merrill Lynch 3,493
(1,553) GEA Group AG Goldman Sachs 706
(30,321) GEA Group AG Morgan Stanley 36,388
283 Hella GmbH & Co KGaA Goldman Sachs (263)

88 Hella GmbH & Co KGaA Morgan Stanley (169)

286 Hella GmbH & Co KGaA Bank of America Merrill Lynch (57)
843  Hochtief AG Goldman Sachs 3,732
7,715 Hochtief AG Morgan Stanley 19,776
4,238 Hochtief AG Bank of America Merrill Lynch 18,764
(2,042) Jungheinrich AG (Pref) Bank of America Merrill Lynch 4,596
(3,078) Jungheinrich AG (Pref) Goldman Sachs 6,687
49  Puma SE Bank of America Merrill Lynch 7,741

172  Puma SE Goldman Sachs 12,131
250 Puma SE Morgan Stanley 8,156
460 Salzgitter AG Bank of America Merrill Lynch (1,220)
208 Salzgitter AG Goldman Sachs (160)
1,424 SAP SE Bank of America Merrill Lynch 1,842
4 Sartorius AG (Pref) Goldman Sachs 7

289  Sartorius AG (Pref) Bank of America Merrill Lynch (101)

20 Sartorius AG (Pref) Morgan Stanley 93)

83  Siltronic AG Bank of America Merrill Lynch (519)

342  Siltronic AG Goldman Sachs (2,570)
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215 Siltronic AG Morgan Stanley (1,848)
2,139  Software AG Morgan Stanley (1,766)
2,172 Software AG Goldman Sachs (1,681)
1,842  Software AG Bank of America Merrill Lynch (1,255)

14,694  Suedzucker AG Bank of America Merrill Lynch 20,031
24,691  Suedzucker AG Goldman Sachs 33,659
32,730  Suedzucker AG Morgan Stanley 12,585
(1,042) Walt Disney Co/The Goldman Sachs 11,993
2,778 Wirecard AG Bank of America Merrill Lynch 26,351
2,031 Wirecard AG Goldman Sachs 18,996
2,089 Wirecard AG Morgan Stanley 10,337
(5,992) Zalando SE * 144A Bank of America Merrill Lynch (16,477)
(100) Zalando SE ‘ 144A’ Morgan Stanley (81)
416,805

(3,500) ASM Pacific Technology Ltd Morgan Stanley 1,249
16,000 Champion (Reit) Morgan Stanley (41)
60,000 Champion (Reit) Bank of America Merrill Lynch 153
56,000 Champion (Reit) Goldman Sachs (1,142)
(92,000) First Pacific Co Ltd/Hong Kong Morgan Stanley (352)
9,000 Ei;tong International ~ Securities Group Bank of America Merrill Lynch (206)
12,000 Ei;tong International Securities Group Goldman Sachs @75)
7,000 Eiétong International Securities Group Morgan Stanley (89)
(12,000) Hang Lung Group Ltd Morgan Stanley 76
12,000 :gfz?;;gnLtZelecommun|cat|ons Hong  Kong Bank of America Merrill Lynch (31)
(2,000) Johnson Electric Holdings Ltd Morgan Stanley 319
7,000 Kerry Properties Ltd Bank of America Merrill Lynch 936
25,000 Kerry Properties Ltd Morgan Stanley 8,759
(100,000) Li & Fung Ltd Bank of America Merrill Lynch 17,200
(83,000) Melco International Development Ltd Morgan Stanley (13,747)
(1,200) MGM China Holdings Ltd Goldman Sachs 31
(10,000) Minth Group Ltd Bank of America Merrill Lynch 3,058
(3,000) NWS Holdings Ltd Morgan Stanley (61)
(7,500) Power Assets Holdings Ltd Morgan Stanley 143
(42,000) SJIM Holdings Ltd Bank of America Merrill Lynch (10,274)
(16,500) Yue Yuen Industrial Holdings Ltd Bank of America Merrill Lynch (4,204)
1,502

(8,970) Kingspan Group Plc Goldman Sachs 6,271
6,271
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(455)
(505)
(9,079)

(10,991)

(24,371)
1,862

(21,199)
7,235
10,986
6,078
174
5,730

(151)

151

1,746

23,061
(55,530)
(155, 287)

(1,700)
500
900
600

1,000
2,200
1,300
13,000
3,800
12,800
(100)
(100)
(400)
(1,000)
(500)
(100)
(600)
(16,900)
300
700
800

Elbit Systems Ltd
Frutarom Industries Ltd
Teva Pharmaceutical Industries Ltd

Banco BPM SpA

Banco BPM SpA

Ferrari NV
Fondiaria-Sai SpA
Moncler SpA

Moncler SpA

Moncler SpA

Pirelli & C SpA * 144A
Pirelli & C SpA * 144A

Rizzoli Corriere Della Sera Mediagroup
SpA

Rizzoli Corriere Della Sera Mediagroup
SpA

Saipem SpA

Saipem SpA

Telecom Italia SpA/Milano
Unione di Banche Italiane SpA

Acom Co Ltd

Aica Kogyo Co Ltd
Aica Kogyo Co Ltd
Aica Kogyo Co Ltd
Alfresa Holdings Corp
Alfresa Holdings Corp
Alfresa Holdings Corp
Amada Holdings Co Ltd
Amada Holdings Co Ltd
Amada Holdings Co Ltd
Ariake Japan Co Ltd
Ariake Japan Co Ltd
ASKUL Corp

Awa Bank Ltd/The

Bank of Kyoto Ltd/The
Bank of Kyoto Ltd/The
Bic Camera Inc

Bic Camera Inc

Capcom Co Ltd

Chugoku Bank Ltd/The
Chugoku Bank Ltd/The
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Bank of America
Bank of America
Bank of America

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

Bank of America

Bank of America

Goldman Sachs
Morgan Stanley
Goldman Sachs
Goldman Sachs

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

Merrill
Merrill
Merrill

Merrill

Merrill
Merrill

Merrill

Merrill

Merrill
Merrill

Merrill

Merrill

Merrill

Merrill

Lynch (2,791)
(198)
(12,308)

(15,297)

Lynch
Lynch

Lynch 10,693
23,711
(3,037)
4,291
6,697
17,202
9,261

(10)
(1,463)

(67)

44

326
(9,942)
6,043
218,243
281,992

Lynch
Lynch

Lynch

Lynch

37
(207)
(373)

55

406

892
(635)
(17,134)
(5,009)
(12,624)

129

148
(166)

221

3,134

433

127
(1,402)
(294)
(499)
(568)

Lynch
Lynch

Lynch

Lynch

Lynch

Lynch
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700
200
1,000
10,500
5,100
16,000
(600)
(200)
(100)
@
1,000
2,600
800
(1,900)
(2,800)
(5.,500)
300
400
1,600
1,500
900
17,000
13,000
25,000
(100)
(600)
2,400
6,000
(100)
3,700
500
10,000
(600)
(1,600)
(8,500)
(300)
(500)
(200)
100
20,300
29,200
28,500
(34,200)
(5,600)

Chugoku Bank Ltd/The
Credit Saison Co Ltd
CyberAgent Inc

Daicel Corp

Daicel Corp

Daicel Corp

Daikyo Inc

Daikyo Inc

Daishi Bank Ltd/The
Daiwa House Investment Corp (Reit)
DMG Mori Co Ltd

DMG Mori Co Ltd

DMG Mori Co Ltd

Dowa Holdings Co Ltd
Dowa Holdings Co Ltd
Dowa Holdings Co Ltd
East Japan Railway Co
East Japan Railway Co
en-japan Inc

en-japan Inc

en-japan Inc

Fujitsu Ltd

Fujitsu Ltd

Fujitsu Ltd

Furukawa Electric Co Ltd
Furukawa Electric Co Ltd
Glory Ltd

Glory Ltd

GMO Payment Gateway Inc
Gree Inc

Gree Inc

Gree Inc

Hachijuni Bank Ltd/The
Hachijuni Bank Ltd/The
Hachijuni Bank Ltd/The
Hikari Tsushin Inc
Hikari Tsushin Inc
Hikari Tsushin Inc

HIS Co Ltd

Hokuriku Electric Power Co
Hokuriku Electric Power Co
Hokuriku Electric Power Co
Ichigo Inc

Ichigo Inc
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Morgan Stanley
Morgan Stanley
Goldman Sachs
Goldman Sachs
Bank of America
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Morgan Stanley
Bank of America
Morgan Stanley
Goldman Sachs
Morgan Stanley
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Bank of America
Morgan Stanley
Goldman Sachs
Bank of America
Morgan Stanley
Bank of America
Goldman Sachs
Bank of America
Morgan Stanley
Morgan Stanley
Bank of America

Merrill Lynch

Merrill Lynch

Merrill Lynch
Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

(465)
(72)
(2,555)
(3,000)
(1,457)
(9,586)
(238)
79)
272
66
(1,832)
(5,820)
(1,110)
6,320
10,097
16,222
(221)
203
(8,406)
(7,716)
(3,069)
(644)
(3.619)
(1,306)
562
4,203
(3,871)
(16,314)
%)
(341)
(46)
(2,581)
163
846
3,682
(3,761)
(6,268)
74
23
(6.736)
(9,689)
(6,042)
(5,359)
(1,032)
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©)
©)
3,600
4,200
6,800
200
(15)
(18)
(18)
(9,200)
(13,200)
(200)
4,400
3,200
2,200
17,400
(5,100)
(1,500)
(1,400)
(5,700)
8,200
8,800
7,300
700
(3,100)
(7.,000)
(2,800)
1,700
2,300
(300)
(1,400)
(700)
(300)
(200)
(100)
(400)
(900)
(300)
(600)
(600)
(500)
(8,900)
(200)

Invincible Investment Corp (Reit)
Invincible Investment Corp (Reit)
Itochu Techno-Solutions Corp
Itochu Techno-Solutions Corp
I'tochu Techno-Solutions Corp

Co Ltd

Hotel Investment Corp (Reit)
Hotel Investment Corp (Reit)

Jafco
Japan
Japan
Hotel Investment Corp (Reit)
Lifeline Co Ltd

Lifeline Co Ltd

Lifeline Co Ltd

Tobacco Inc

Japan
Japan
Japan
Japan
Japan
Japan Tobacco Inc
Japan Tobacco Inc

JTEKT Corp

Kagome Co Ltd

Kagome Co Ltd

Kagome Co Ltd

Kansai Paint Co Ltd

Kirin Holdings Co Ltd

Kirin Holdings Co Ltd

Kirin Holdings Co Ltd

Kobayashi Pharmaceutical Co Ltd
Koito Manufacturing Co Ltd
Koito Manufacturing Co Ltd
Koito Manufacturing Co Ltd
Konami Holdings Corp

Konami Holdings Corp

Kumagai Gumi Co Ltd

Kusuri no Aoki Holdings Co Ltd
Kusuri no Aoki Holdings Co Ltd
Kusuri no Aoki Holdings Co Ltd
Kyocera Corp

Kyocera Corp

Kyocera Corp

Kyudenko Corp

Kyudenko Corp

Kyudenko Corp

Kyushu Financial Group Inc
Kyushu Financial Group Inc
Kyushu Financial Group Inc

LINE Corp
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Morgan Stanley
Bank of America
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Morgan Stanley
Goldman Sachs
Bank of America
Bank of America
Morgan Stanley
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Bank of America
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Morgan Stanley
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Bank of America
Morgan Stanley
Goldman Sachs

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

66
Lynch
(1,595)
(2,885)
(4,855)
(765)
152
(166)
(101)
(14,670)
(10,828)
(319)
(1,872)
(1,501)
(2,017)
(33,679)
1,880
553
645
1,839
6,677
8,621
7,077
1,226
(2.,000)
12,259
(1,806)
(5,327)
(5.,936)
401
(1,290)
(645)
(1,383)
403
273
950
1,410
470
1,548
162
161
3,415
221

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch
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4,700 Miraca Holdings Inc Bank of America Merrill Lynch (911)
5,700 Miraca Holdings Inc Goldman Sachs (1,215)
4,900 Miraca Holdings Inc Morgan Stanley (6,529)
700 Mitsubishi Motors Corp Bank of America Merrill Lynch (316)
(400) Mitsui Fudosan Co Ltd Goldman Sachs 863
(200) Mixi Inc Goldman Sachs 340
(1,300) Mixi Inc Morgan Stanley 5,452
(1,100) Morinaga & Co Ltd/Japan Bank of America Merrill Lynch 3,954
(300) Morinaga & Co Ltd/Japan Morgan Stanley 1,051
(400) Morinaga & Co Ltd/Japan Goldman Sachs 1,438
(500) Nabtesco Corp Bank of America Merrill Lynch 853
(400) Nabtesco Corp Goldman Sachs 682
(200) Nabtesco Corp Morgan Stanley 608
5,400 Nagase & Co Ltd Bank of America Merrill Lynch (7,864)
1,200 Nagase & Co Ltd Goldman Sachs (1,748)
6,700 Nagase & Co Ltd Morgan Stanley (7,843)
(2,900) Nidec Corp Bank of America Merrill Lynch 19,245
(3,100) Nidec Corp Morgan Stanley 17,572
200 Nihon M&A Center Inc Goldman Sachs 313
1,200 Nihon M&A Center Inc Morgan Stanley 1,161
14,800 Nippon Kayaku Co Ltd Bank of America Merrill Lynch (14,460)
16,900 Nippon Kayaku Co Ltd Goldman Sachs (16,511)
12,400 Nippon Kayaku Co Ltd Morgan Stanley (12,115)
(8,700) Nippon Paint Holdings Co Ltd Bank of America Merrill Lynch 12,429
(12,900) Nippon Paint Holdings Co Ltd Goldman Sachs 18,429
(14,000) Nippon Paint Holdings Co Ltd Morgan Stanley 70,326
100 Nippon Shokubai Co Ltd Bank of America Merrill Lynch 691
(200) Nishi-Nippon Railroad Co Ltd Bank of America Merrill Lynch 295
(200) Nishi-Nippon Railroad Co Ltd Morgan Stanley 74
10,000 NTN Corp Morgan Stanley (5,991)
3,800 NTN Corp Bank of America Merrill Lynch (946)
16,800 NTN Corp Goldman Sachs (4,181)
3,300 NTT Data Corp Goldman Sachs 606
3,100 NTT Data Corp Morgan Stanley 514
400 NTT Data Corp Bank of America Merrill Lynch 118
(5,000) Ono Pharmaceutical Co Ltd Goldman Sachs (783)
(10,000) Ono Pharmaceutical Co Ltd Morgan Stanley 7,097
(4,000) Oriental Land Co Ltd/Japan Bank of America Merrill Lynch 5,899
(500) Oriental Land Co Ltd/Japan Goldman Sachs 737
(6,600) Oriental Land Co Ltd/Japan Morgan Stanley 6,387
1,100 ORIX Corp Morgan Stanley (581)
600 Otsuka Corp Bank of America Merrill Lynch 474
200 Otsuka Corp Goldman Sachs 206
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600
1,900
(44,000)
(26,000)
(34,400)
700
(3,300)
(11,600)
(3,800)
2,400
100
300
13,300
(100)
400
(100)
(5,200)
(3,100)
(13,900)
76,800
2,700
43,000
(100)
(5,000)
(1,700)
9,000
4,000
11,000
(3,700)
(5,200)
(11,400)
18,100
1,000
5,700
3,900
4,300
1,200
500
400
25,500
9,000
(700)

Otsuka Corp

Pola Orbis Holdings Inc
Renesas Electronics Corp
Renesas Electronics Corp
Renesas Electronics Corp
Sanwa Holdings Corp

SBI Holdings Inc/Japan

SBI Holdings Inc/Japan

SBI Holdings Inc/Japan

SG Holdings Co Ltd

Shikoku Electric Power Co Inc
Shikoku Electric Power Co Inc
Shikoku Electric Power Co Inc
Shima Seiki Manufacturing Ltd
Showa Denko KK

SMS Co Ltd

SoftBank Group Corp

SoftBank Group Corp

SoftBank Group Corp

Sojitz Corp

Sojitz Corp

Sojitz Corp

Start Today Co Ltd

Start Today Co Ltd

Start Today Co Ltd

Sumitomo Chemical Co Ltd
Sumitomo Chemical Co Ltd
Sumitomo Chemical Co Ltd
Sumitomo Metal Mining Co Ltd
Sumitomo Metal Mining Co Ltd
Sumitomo Metal Mining Co Ltd
Sumitomo Mitsui Financial Group Inc
Sumitomo Mitsui Financial Group Inc
Sumitomo Mitsui Financial Group Inc
Suruga Bank Ltd

Suruga Bank Ltd

Suruga Bank Ltd

Suzuken Co Ltd/Aichi Japan
Suzuken Co Ltd/Aichi Japan
Takeda Pharmaceutical Co Ltd
Takeda Pharmaceutical Co Ltd
TDK Corp
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Morgan Stanley
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Bank of America
Morgan Stanley
Goldman Sachs
Goldman Sachs
Bank of America
Morgan Stanley
Bank of America
Bank of America
Bank of America
Goldman Sachs
Bank of America
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Morgan Stanley
Bank of America
Morgan Stanley
Bank of America
Bank of America
Morgan Stanley
Bank of America

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch
Merrill Lynch
Merrill Lynch
Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch
Merrill Lynch

Merrill Lynch

553
4,553
(12,097)
(7.248)
(5,073)
(428)
(456)
160
7,215
912

(5,394)
112)
1,843
55
39,014
23,258
83,276
(24,775)
(871)
(15,061)
18
922
940
498
221
(912)
14,391
20,038
44,131
(24,190)
(1,336)
(9,667)
(9,094)
(3,210)
(2,798)
(968)
(442)
(39,249)
(16,387)
2,516
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(100)
(100)
(400)
1,100
300
1,400
3,200
9,600
5,200
800
5,100
2,400
5,000
3,000
5,000
(77.,000)
(102,000)
200
(100)
(500)
2,000
4,800
5,900
(100)
(500)
(300)
(500)
400
500
1,500
25,000
57,900
31,900
(1,300)
10,200
6,400
22,500

1,599
853
722

(585)

TDK Corp

TechnoPro Holdings Inc
TechnoPro Holdings Inc
TIS Inc

TIS Inc

TIS Inc

Tokai Carbon Co Ltd
Tokai Carbon Co Ltd
Tokai Carbon Co Ltd
Tokyo Century Corp
Toppan Forms Co Ltd
Toppan Forms Co Ltd
Toppan Printing Co Ltd
Toppan Printing Co Ltd
Toppan Printing Co Ltd
Toshiba Corp

Toshiba Corp

Toyota Boshoku Corp
Tsuruha Holdings Inc
Tsuruha Holdings Inc
Ulvac Inc

Ulvac Inc

Ulvac Inc

Universal Entertainment Corp

Welcia Holdings Co Ltd
Welcia Holdings Co Ltd
Welcia Holdings Co Ltd
West Japan Railway Co
West Japan Railway Co
West Japan Railway Co
Yahoo Japan Corp

Yahoo Japan Corp

Yahoo Japan Corp
Yokohama Rubber Co Ltd/The
Zeon Corp

Zeon Corp

Zeon Corp

Aalberts Industries NV
Aalberts Industries NV
Aalberts Industries NV

AMG Advanced Metallurgical Group NV
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Goldman Sachs
Bank of America
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Morgan Stanley
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Morgan Stanley
Goldman Sachs
Bank of America
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley

Bank of America
Goldman Sachs
Morgan Stanley
Bank of America

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

298
(29)
(258)
811
221
(516)
15,573
46,719
16,535
(4,203)
(4,184)
(1,106)
(1,331)
(659)
(899)
(4,684)
5,641
(392)
277
(230)
(15,761)
(23,227)
(46,495)
(406)
369
221
(323)
(225)
(661)
(1,854)
(922)
(2,668)
(1,512)
2,456
(5.268)
(4,012)
(13,116)
(32,390)

367
190

(589)

(1,595)
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(156) AMG Advanced Metallurgical Group NV Goldman Sachs (425)
(450) AMG Advanced Metallurgical Group NV Morgan Stanley 1,190
10,386  BE Semiconductor Industries NV Bank of America Merrill Lynch (34,367)
3,882  BE Semiconductor Industries NV Goldman Sachs (12,846)
26,819 BE Semiconductor Industries NV Morgan Stanley (66,871)
(13,820) Boskalis Westminster Bank of America Merrill Lynch 1,932
(5,539) Boskalis Westminster Morgan Stanley 2,259
(19,055) Boskalis Westminster Goldman Sachs 2,664
695 Flow Traders ‘ 144A Bank of America Merrill Lynch 3,174
274  Flow Traders ‘ 144A Goldman Sachs 1,252
389 Flow Traders ‘ 144A Morgan Stanley 1,296
(4,658) GrandVision NV * 144A° Bank of America Merrill Lynch 3,473
(1,941) GrandVision NV * 144A Goldman Sachs 1,447
(1,622) GrandVision NV * 144A° Morgan Stanley 983
1,839  Koninklijke DSM NV Bank of America Merrill Lynch (2,614)
214 Koninklijke DSM NV Goldman Sachs (188)
20,119  Koninklijke DSM NV Morgan Stanley (59,558)
204,843  Koninklijke KPN NV Bank of America Merrill Lynch (22,995)
268,552  Koninklijke KPN NV Goldman Sachs (32,622)
106,228  Koninklijke KPN NV Morgan Stanley (14,230)
1,613 Wolters Kluwer NV Bank of America Merrill Lynch 1,946
63 Wolters Kluwer NV Morgan Stanley 64
(226,663)
1,113 a2 Milk Co Ltd Morgan Stanley (381)
402 a2 Milk Co Ltd Bank of America Merrill Lynch 48
5,177 a2 Milk Co Ltd Goldman Sachs (8,039)
(21,768) Mercury NZ Ltd Bank of America Merrill Lynch (1,787)
(10,159)
104  Aker BP ASA Bank of America Merrill Lynch 5
1,310 Aker BP ASA Goldman Sachs (128)
(855) Norwegian Air Shuttle ASA Goldman Sachs 1,354
(7,991) Schibsted ASA * B’ Bank of America Merrill Lynch
(3,361) Schibsted ASA * B’ Goldman Sachs (58)
(8,540) Schibsted ASA * B’ Morgan Stanley 6,257
12,826  Statoil ASA Goldman Sachs (10,024)
7,815 Telenor ASA Goldman Sachs 664
5,516 Telenor ASA Morgan Stanley 1,163
5,098 TGS Nopec Geophysical Co ASA Bank of America Merrill Lynch 125
13,503 TGS Nopec Geophysical Co ASA Goldman Sachs 330
16,410 TGS Nopec Geophysical Co ASA Morgan Stanley (10,822)
(12,303) Yara International ASA Bank of America Merrill Lynch 9,596
(4,766) Yara International ASA Goldman Sachs 330
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(23,538)

(1,195,326)
(148,247)

(3,000)
(400)
5,900
(132,100)
(1,100)
(3,800)
(7.,000)
(2,400)
(900)
(30,900)
(118,500)
(42,000)
(2,400)
(1,300)
(25,300)
(52,300)
(1,400)
(2,300)
(23,700)
100
3,200
(9,700)
(69,000)
(137,700)

(3.842)
(25,031)
(3,841)
(1,451)
674

3,332
16,412

134,387

(14,243)

Yara International ASA

Banco Comercial Portugues SA ‘ R
EDP - Energias de Portugal SA

City Developments Ltd

City Developments Ltd

Dairy Farm International Holdings Ltd
Golden Agri-Resources Ltd
Jardine Cycle & Carriage Ltd
Jardine Strategic Holdings Ltd
Jardine Strategic Holdings Ltd
Jardine Strategic Holdings Ltd
SATS Ltd

Sembcorp Industries Ltd

Sembcorp Industries Ltd

Sembcorp Industries Ltd

SIA Engineering Co Ltd

SIA Engineering Co Ltd

Singapore Post Ltd

Singapore Press Holdings Ltd
Singapore Telecommunications Ltd
Singapore Telecommunications Ltd
Singapore Telecommunications Ltd
Venture Corp Ltd

Venture Corp Ltd

Wilmar International Ltd

Wilmar International Ltd

Wilmar International Ltd

Bankia SA
Bankia SA
Gas Natural SDG SA
Gas Natural SDG SA

International Consolidated Airlines Group

SA
Mediaset Espana Comunicacion SA

Mediaset Espana Comunicacion SA
Mediaset Espana Comunicacion SA
Siemens Gamesa Renewable Energy SA
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Morgan Stanley

Goldman Sachs
Goldman Sachs

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

Bank of America
Goldman Sachs
Bank of America
Goldman Sachs

Morgan Stanley

Bank of America
Goldman Sachs

Morgan Stanley
Bank of America

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch
Merrill Lynch
Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

(93)
(1,301)

39,426
11,918
51,344

1,450
302
1,144
2,303
204
4,619
5,110
3,230
269
3,617
12,386
4,987
223
155
590
3,539
58
188
2,675
30
860
(288)
(1,463)
(5,737)
40,451

1,786
12,918
4,576
1,707
(163)
(1,879)
(9,255)
(89,564)
11,865
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(11,883)

7,387
390
1,107
897
(135)
(4,664)
(382)
(2,102)
(1,230)
(17,519)
(68,751)
(11,792)
11,854
9,458
37,532
11,998
17,940
17,908

(11,130)
(4,094)
(1,679)
(6,142)

45

143

75
(2,810)
(15,113)
(100,057)

54

131

331
(4,476)
(3,124)
(5,002)

1,315
(184)

332
(3,054)

Siemens Gamesa Renewable Energy SA

Electrolux AB * B
Electrolux AB * B’
Electrolux AB * B
Fabege AB

Getinge AB ‘ B’

Getinge AB * B

Getinge AB * B’

Hennes & Mauritz AB * B’
Investment AB Latour ‘ B’
Nibe Industrier AB * B
Nibe Industrier AB * B
Nibe Industrier AB * B’
SSAB AB * A

SSAB AB * A

SSAB AB * A’

Swedish Match AB
Swedish Match AB
Swedish Match AB

ABB Ltd Reg

ams AG

ams AG

ams AG

Barry Callebaut AG Reg
Barry Callebaut AG Reg
Barry Callebaut AG Reg
Credit Suisse Group AG Reg
Credit Suisse Group AG Reg
Credit Suisse Group AG Reg
Georg Fischer AG Reg

Georg Fischer AG Reg

Georg Fischer AG Reg
LafargeHolcim Ltd Reg
LafargeHolcim Ltd Reg
Lonza Group AG Reg

0C Oerlikon Corp AG Reg

Panalpina Welttransport Holding AG Reg

Temenos Group AG Reg
Vifor Pharma AG

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Morgan Stanley

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Morgan Stanley

Goldman Sachs

Morgan Stanley

Goldman Sachs

Morgan Stanley

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

Morgan Stanley

Bank of America Merrill Lynch
Goldman Sachs

Morgan Stanley

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

Morgan Stanley

Bank of America Merrill Lynch
Goldman Sachs

Morgan Stanley

Bank of America Merrill Lynch
Goldman Sachs

Morgan Stanley

Bank of America Merrill Lynch
Goldman Sachs

Morgan Stanley

Morgan Stanley

Goldman Sachs

Morgan Stanley

Morgan Stanley

Morgan Stanley

Goldman Sachs

Bank of America Merrill Lynch

9,651
(58,358)

(7,286)
(385)
(979)

238

2

58

24

2,729

197

6,396

17,927

4,305
(4,018)
(3,206)
(15,106)

2,566

3,661
(1,624)

5,499

15,018
26,582
10,901
38,384
(2,785)
(8,850)
(2,587)

2,990
25,431
179,383
274
664

(28,207)
11,897

5,768

(12,686)

(1,307)
765
1,344
20,794
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(2.,378)
(902)

20,736
27,399
32,617

3,403
6,561
2,645
5,165
4,836
5,669
41,362
57,144
40,986
(18,206)
(74,031)
(294,517)
(15,595)
1,369
1,578
595
(2,314)
4,977)
(43,672)
15,645
3,281
18,859
(25,074)
(21,964)
6,669
(511)
(29,169)
(320)
228
162
1,769
284
53
443
103
597

Vifor Pharma AG
Vifor Pharma AG

Ashmore Group Plc

Ashmore Group Plc

Ashmore Group Plc

Ashtead Group Plc

Ashtead Group Plc

Ashtead Group Plc

ASOS Plc

ASOS Plc

ASOS Plc

Auto Trader Group Plc * 144A
Auto Trader Group Plc * 144A
Auto Trader Group Plc * 144A
B&M European Value Retail SA
B&M European Value Retail SA
B&M European Value Retail SA
British American Tobacco Plc
British Land Co Plc/The (Reit)
British Land Co Plc/The (Reit)
British Land Co Plc/The (Reit)
BT Group Plc

BT Group Plc

BT Group Plc

Burberry Group Plc

Burberry Group Plc

Burberry Group Plc

CAPITA Plc

Capita Plc

Centamin Plc

Cobham Plc

Cobham Plc

Cobham Plc

Coca-Cola HBC AG

Coca-Cola HBC AG

Compass Group Plc

Croda International Plc
Croda International Plc
Dechra Pharmaceuticals Plc
Dechra Pharmaceuticals Plc
Derwent London Plc (Reit)
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Morgan Stanley
Goldman Sachs

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

Merrill Lynch

Merrill Lynch
Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch
Merrill Lynch
Merrill Lynch
Merrill Lynch

Merrill Lynch

Merrill Lynch

15,652
7,000
306,425

(8,435)
(10,891)
(13,296)
3,660
(2,180)
2,763
25,678
24,043
1,206
(8,907)
(12,306)
(13,675)
(5,203)
(21,235)
(72,819)
(7,567)

(324)

(408)

(65)
75
294

1,277
51,283
10,339
15,794
(2,266)
(1,195)

298
@n

(2,326)

(30)
(200)

32)

1,505

521
97
230
47

(587)
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809

210
68,700
75,825
6,394
8,838
7,957
(125,106)
(175,985)
(158,523)
6,201
31,605
8,442
(2,861)
(260)

348
2,780
4,758
(138,759)
(99, 369)
(235,253)
9,815
(16,667)
(29,174)
9,761
26,444
14,234
994
(4,078)
(1,619)
(22,951)
2,120
7,842
30,883
64,478
44,725
1,476
(43,873)
(33,122)
(2.425)
(2,329)
(1,905)
1,447

Derwent London Plc (Reit)
Derwent London Plc (Reit)
Direct Line Insurance Group Plc
Direct Line Insurance Group Plc
Direct Line Insurance Group Plc
Domino’ s Pizza Group Plc
Domino’ s Pizza Group Plc
Greencore Group Plc

Greencore Group Plc

Greencore Group Plc

IG Group Holdings Plc

IG Group Holdings Plc

IG Group Holdings Plc

IMI Plc

IMI Plc

Intertek Group Plc

Intertek Group Plc

Intertek Group Plc

Kingfisher Plc

Kingfisher Plc

Kingfisher Plc

Legal & General Group Plc

Micro Focus International Plc
Micro Focus International Plc
Moneysupermarket.com Group Plc
Moneysupermarket.com Group Plc
Moneysupermarket.com Group Plc
NMC Health Plc

Ocado Group Plc

Ocado Group Plc

0ld Mutual Plc

Pennon Group Plc

Pennon Group Plc

Petrofac Ltd

Petrofac Ltd

Petrofac Ltd

Plus500 Ltd

Prudential Plc

Prudential Plc

Reckitt Benckiser Group Plc
Royal Bank of Scotland Group Plc
Royal Bank of Scotland Group Plc
Severn Trent Plc
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Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Morgan Stanley
Goldman Sachs
Bank of America
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Bank of America
Goldman Sachs
Morgan Stanley
Morgan Stanley
Bank of America
Morgan Stanley
Goldman Sachs
Morgan Stanley
Bank of America
Morgan Stanley
Bank of America
Morgan Stanley
Morgan Stanley
Bank of America
Morgan Stanley
Goldman Sachs
Morgan Stanley
Bank of America
Morgan Stanley
Goldman Sachs
Morgan Stanley
Morgan Stanley
Bank of America
Morgan Stanley
Goldman Sachs

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

(796)
(151)
(11,141)
(12,297)
(1,538)
2,079
719
(35,173)
(49,804)
(58,784)
412
2,101
(2,020)
(1,510)
90
2,054
16,408
17,709
(29,697)
(21,267)
(22,829)
(1,644)
(14,290)
20,360
324
(35)

473
(1,401)
(4,293)
(632)
3,661
1,206
1,772
(19, 460)
(25,731)
(30, 885)
(118)
61,820
52,835
484
533
524

365
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1,403
(2,314)
(71,107)
17,397
2,294
16,958
17,048
42,888
102,284
376
53,863
26,427
11,360
700
138,514
143,313
392,753
(1,163)

2,829
(2,529)
798
1
115
3,018
586
(571)
84)
163
171
1,905
2,267
258
(6.456)
821
629
548
(3,689)
(5.,301)
(206)
(3,059)
(2,444)

Severn Trent Plc

Sports Direct International Plc
Sports Direct International Plc

SSP Group Plc

SSP Group Plc

SSP Group Plc

Tate & Lyle Plc

Tate & Lyle Plc

Tate & Lyle Plc

Victrex Plc

Vodafone Group Plc

Vodafone Group Plc

William Hill Plc

William Hill Plc

Wm Morrison Supermarkets Plc
Wm Morrison Supermarkets Plc
Wm Morrison Supermarkets Plc
WPP Plc

8x8 Inc

AAR Corp

Aaron’ s Inc

Abiomed Inc

Abiomed Inc

ABM Industries Inc

ABM Industries Inc
Acacia Communications Inc
Acacia Communications Inc
Acadia Healthcare Co Inc
Accenture Plc * A
Accenture Plc ' A’

ACCO Brands Corp
Activision Blizzard Inc
Actuant Corp * A’

Acuity Brands Inc

Acxiom Corp

Adecoagro SA

Adient Plc

Adient Plc

Adtalem Global Education Inc
Adtalem Global Education Inc
Advance Auto Parts Inc

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

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

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch
Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

(1,427)
171
4,632
(1,781)
765
684
20,928
52,798
113,586
189
(1,238)
(2,090)
740
(111)
(7,549)
(7.373)
(44,899)
1,397
(75,009)

(8,427)
3,184
221
)
869
(3,670)
(492)
137
13
(268)
393
3,813
2,607
15
2,905
3,638
1,402
115
12,137
18,129
(402)
(4,606)
(15,642)



EDINETOOOO

O000DO00o0DOo0ooOognoo(eens)
OOoOooooooooooooooodd

(462)
(1,664)
1,225

605
772
(202)
(3,770)
(986)
(3,308)
(30,750)
466
8
299
(1,852)
(1,430)
14,772
11,776
7,544
(88)
(2,435)
1,353
3,819
1,197
(1,481)
(194)
(681)
(1,134)
(1,079)
55
175

1,128
483

4,313

(185)
(1,882)
(2,787)
(3.816)
297)
(4,257)
218
(23)
(1,621)

Advance Auto Parts Inc
Advance Auto Parts Inc
Advanced Drainage Systems Inc
Aegon NV Reg

Aegon NV Reg

AerCap Holdings NV

AerCap Holdings NV
Aerovironment Inc

AES Corp/VA

AES Corp/VA

Affiliated Managers Group Inc
Affiliated Managers Group Inc
Affiliated Managers Group Inc
Aflac Inc

AGCO Corp

Agilent Technologies Inc
Agilent Technologies Inc
Agilent Technologies Inc

Air Lease Corp

Air Lease Corp

Air Products & Chemicals Inc
Air Transport Services Group Inc
Air Transport Services Group Inc
Akamai Technologies Inc

Akcea Therapeutics Inc
Alarm.com Holdings Inc

Albany International Corp * A
Alcoa Corp

Alexander & Baldwin Inc
Alexander & Baldwin Inc

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

Align Technology Inc

Allegheny Technologies Inc
Allegheny Technologies Inc
Allegiant Travel Co

Allegiant Travel Co

Allegiant Travel Co

Allegion Plc

Alliance Data Systems Corp
Allison Transmission Holdings Inc

Inc

Inc

Inc

97/164

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

Morgan Stanley
Bank of America

Goldman Sachs

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

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

(2,995)
(18,287)
6,296
(40)
42
89
1,354
(3,694)
(1,240)
(12,236)
(3,343)
(56)
(2,909)
185
56
2,476
(10,199)
1,358
28
909
(4,478)
1,757)
(551)
1,214
(140)
(2,198)
(1,928)
1,392
1,196
82

1,134
444

5,630

(4,973)
(452)
(334)

14,306

1,114

(2,129)

321
11
1,848
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6,484
9,408
7,546

1,288
1,784
93
122
(205)
1,151
61
(164)
(4,308)
(123)
526
(85)
3,331
733
3,590
7,784
2,101
2,207
678
3,609
(2,106)
(2,854)
288
404
(2,622)
5,868
966
2,225
(282)
6,798
4,931
6,917
(876)
2,540
420
(485)
(209)
596
(347)
(344)
605

Ally Financial Inc

Ally Financial Inc

Ally Financial Inc

Alphabet Inc * A’

Alta Mesa Resources Inc

Alta Mesa Resources Inc

Altair Engineering Inc * A

Altair Engineering Inc * A

Alteryx Inc * A

Altice USA Inc * A

Altra Industrial Motion Corp

Altria Group Inc

Altria Group Inc

Ambarella Inc

AMC Entertainment Holdings Inc * A
AMERCO

Ameren Corp

American Campus Communities Inc (Reit)
American Eagle Outfitters Inc
American Eagle Outfitters Inc
American Eagle Outfitters Inc
American Financial Group Inc/0OH
American Financial Group Inc/0OH
American Financial Group Inc/OH
American International Group Inc
American States Water Co
American Water Works Co Inc
American Woodmark Corp

Americold Realty Trust (Reit)
Ameriprise Financial Inc
Ameriprise Financial Inc
Ameriprise Financial Inc

Ameris Bancorp

AMETEK Inc

AMETEK Inc

AMETEK Inc

Amneal Pharmaceuticals Inc
Amphenol Corp * A’

Anadarko Petroleum Corp

Analog Devices Inc
Analog Devices Inc
Analog Devices Inc
AnaptysBio Inc
AnaptysBio Inc

Antero Resources Corp
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Bank of America
Goldman Sachs
Morgan Stanley
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Bank of America
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Morgan Stanley
Goldman Sachs
Bank of America
Morgan Stanley
Morgan Stanley
Bank of America
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Bank of America
Morgan Stanley
Goldman Sachs
Bank of America
Goldman Sachs
Morgan Stanley
Morgan Stanley
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs
Goldman Sachs
Bank of America
Goldman Sachs

Goldman Sachs

Merrill

Merrill

Merrill

Merrill
Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Lynch (4,222)
(9,528)
(8,206)
194
(127)
(1,032)
Lynch 16
73
(35)
(1,499)
(46)
(218)
(4,826)
32
(947)
2,028
3,597
(155)
2,153
6,246
(708)
132
389
(247)
1,474
(7,420)
631
6,980
(1,311)
1,723
225
(6,858)
189
1,056
(350)
(5,980)
(1,989)
(533)
84
(1,838)
(490)
1,815
4,108
4,073

Lynch

Lynch
Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch
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2,591
8,061
(1,844)
(2,163)

(220)
5,798
(500)
(2,117)
116
552
(3.162)
(6,089)
“77)
(4,483)
475)
664
(1,974)
(1,209)
(4,501)
165
1,174)
(741)
(734)
(620)
(590)
90
640
88
(554)
751
951
135
2,417
(1,053)
77
(905)
1,761
(854)
1,052
(5,698)
(391)
(6,955)
(978)
421
4,499

Antero Resources Corp
Antero Resources Corp
Aon Plc

Apollo Commercial Real Estate Finance Inc

(Reit)

Apple Inc

Applied Materials Inc
Apptio Inc * A

AptarGroup Inc

Aptiv Plc

Aqua America Inc

Aramark

Arch Capital Group Ltd

Arch Capital Group Ltd

Arch Capital Group Ltd
Arconic Inc

Asbury Automotive Group Inc
Ashland Global Holdings Inc
Ashland Global Holdings Inc
Ashland Global Holdings Inc
ASML Holding NV Reg

Aspen Insurance Holdings Ltd
Aspen Technology Inc
Associated Banc-Corp
Assurant Inc

Astec Industries Inc

At Home Group Inc

At Home Group Inc
athenahealth Inc

Athene Holding Ltd * A
Atkore International Group Inc
Atkore International Group Inc
Atlantica Yield Plc
Atlantica Yield Plc
Atlassian Corp Plc * A
Atmos Energy Corp

Autoliv Inc

Automatic Data Processing Inc
AutoNation Inc

Avery Dennison Corp

Avnet Inc

AxoGen Inc

Ball Corp

BancorpSouth Bank

Baxter International Inc
Baxter International Inc

Bank of America Merrill Lynch
Morgan Stanley
Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Goldman Sachs

Morgan Stanley

Bank of America Merrill Lynch
Goldman Sachs

Goldman Sachs

Goldman Sachs

Morgan Stanley

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

26
(4,353)
2,539

(735)

47
(13,860)
(595)
(550)
62
1,186
(2,688)
2,828
312
(766)
77
@17
99)
(3,504)
(9,765)
(110)
(411)
(529)
(307)
(3,156)
(1,776)
13
(596)
233
1,215
776
1,048
(124)
(1,649)
(2,169)
243
(1,617)
4,884
46
558
8,262
(1,720)
1,739
489
77
(481)
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(6,821) Beacon Roofing Supply Inc Bank of America Merrill Lynch (8,842)
(3,932) Beacon Roofing Supply Inc Goldman Sachs (6,196)
(5,888) Beacon Roofing Supply Inc Morgan Stanley (10,295)
(3,213) Becton Dickinson and Co Goldman Sachs 555
(3,312) Becton Dickinson and Co Bank of America Merrill Lynch 464
(3,736) Becton Dickinson and Co Morgan Stanley 3,474
(448) Bed Bath & Beyond Inc Goldman Sachs (75)
1,452 Bemis Co Inc Goldman Sachs 142
627 Bemis Co Inc Bank of America Merrill Lynch (192)
2,378 Bemis Co Inc Morgan Stanley (428)
(670) Berkshire Hathaway Inc * B’ Goldman Sachs 2,955
(1,942) Berkshire Hathaway Inc * B’ Morgan Stanley 8,817
596 Big Lots Inc Goldman Sachs (930)
(634) Biohaven Pharmaceutical Holding Co Ltd Goldman Sachs (3,297)
584  Black Hills Corp Morgan Stanley 1,200
584  Black Hills Corp Bank of America Merrill Lynch 1,143
1,174  Black Hills Corp Goldman Sachs 1,951
326  Blackbaud Inc Goldman Sachs (69)
153 Bloomin’ Brands Inc Bank of America Merrill Lynch (26)
3,350 Bloomin’ Brands Inc Goldman Sachs (569)
(1,685) Blucora Inc Goldman Sachs (8,506)
(284) Boeing Co/The Goldman Sachs 923
(355) Bofl Holding Inc Goldman Sachs (52)
(242) Booking Holdings Inc Goldman Sachs (9,561)
279  Booz Allen Hamilton Holding Corp Bank of America Merrill Lynch 1,161
9,123  BorgWarner Inc Bank of America Merrill Lynch (16,787)
14,152  BorgWarner Inc Goldman Sachs (24,432)
7,240  BorgWarner Inc Morgan Stanley (19,957)
1,910 Boston Properties Inc (Reit) Goldman Sachs 5,042
332  Boyd Gaming Corp Goldman Sachs 470

71  Boyd Gaming Corp Bank of America Merrill Lynch 108

326  Brandywine Realty Trust (Reit) Morgan Stanley 84
6,330 Brandywine Realty Trust (Reit) Goldman Sachs 862
(454) Brighthouse Financial Inc Goldman Sachs 640
1,686 Bristol-Myers Squibb Co Goldman Sachs 1,163
3,121  Bristol-Myers Squibb Co Morgan Stanley 780
(2,595) Brixmor Property Group Inc (Reit) Bank of America Merrill Lynch (3,839)
697  Broadcom Inc Goldman Sachs 8,158
(1,200) Brooks Automation Inc Goldman Sachs (4,680)
5,482 Brown & Brown Inc Goldman Sachs 2,302
79  Brown-Forman Corp * B’ Bank of America Merrill Lynch 24
1,461 Brown-Forman Corp * B’ Goldman Sachs (1,422)
1,761 Brown-Forman Corp * B’ Morgan Stanley (3,522)
2,214  Bruker Corp Goldman Sachs 2,170
184  Brunswick Corp/DE Bank of America Merrill Lynch 34
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842  Brunswick Corp/DE Goldman Sachs 1,554
(4,108) Buckle Inc/The Bank of America Merrill Lynch (521)
321 Bunge Ltd Bank of America Merrill Lynch (214)
1,083 Burlington Stores Inc Bank of America Merrill Lynch 12,022
2,013 Burlington Stores Inc Goldman Sachs 17,781
345  Burlington Stores Inc Morgan Stanley 3,041
(554) C&J Energy Services Inc Goldman Sachs 709
3,140 Cabot Corp Morgan Stanley (3,109)
1,150 Cabot Corp Goldman Sachs (862)
(15,133) Caesars Entertainment Corp Morgan Stanley 12,106
(24,760) Caesars Entertainment Corp Bank of America Merrill Lynch 8,666
(13,488) Caesars Entertainment Corp Goldman Sachs 4,721
247  Calavo Growers Inc Goldman Sachs (852)

40 Calavo Growers Inc Bank of America Merrill Lynch 13

670 Caleres Inc Goldman Sachs 336

282  California Resources Corp Goldman Sachs 95

18 California Resources Corp Bank of America Merrill Lynch (33)
(25,303) Callon Petroleum Co Bank of America Merrill Lynch 43,268
(33,564) Callon Petroleum Co Goldman Sachs 57,394
(26,917) Callon Petroleum Co Morgan Stanley 39,299
344  Camden Property Trust (Reit) Bank of America Merrill Lynch 1,256
1,619 Camden Property Trust (Reit) Goldman Sachs 5,982
(266) Campbell Soup Co Bank of America Merrill Lynch 1,415
(1,689) Campbell Soup Co Goldman Sachs 4,272
613 Camping World Holdings Inc * A’ Goldman Sachs (1,765)
1,469 Capital One Financial Corp Morgan Stanley (4,800)
854  Capital One Financial Corp Bank of America Merrill Lynch (3,066)
5,673 Capital One Financial Corp Goldman Sachs (13,540)
172 Cardinal Health Inc Bank of America Merrill Lynch (95)
7,111 Cardinal Health Inc Goldman Sachs 786
(193) Cardtronics Plc © A’ Goldman Sachs 614
8,463 CareTrust Inc (Reit) Goldman Sachs 12,695
(877) CarMax Inc Bank of America Merrill Lynch (607)
24,660 Carnival Corp Goldman Sachs (52,192)
598 Carnival Corp Morgan Stanley (1,112)
(111) Carrizo Oil & Gas Inc Goldman Sachs 199
(592) Carvana Co Morgan Stanley (1,267)
(446) Casa Systems Inc Bank of America Merrill Lynch 673
1,677 Casey’ s General Stores Inc Goldman Sachs (3,472)
(1,684) Caterpillar Inc Goldman Sachs (113)
(3,565) Choe Global Markets Inc Goldman Sachs 29,124
(4,392) Cboe Global Markets Inc Bank of America Merrill Lynch 41,724
(13,215) Choe Global Markets Inc Morgan Stanley 123,807
(1,280) CBRE Group Inc * A’ Goldman Sachs 575
2,089 CDW Corp/DE Goldman Sachs 5,601
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362
186
137

(23,451)

16,226
17,132
2,616
548
(201)
(11,071)
(15,887)
(38,518)
90
(505)
3,876
(19)
(1,696)
(313)
(1,452)
152
62
756
(3,346)
(3.540)
(334)
(1)
(3.806)
237
5,267
(25)
607
1,158
(375)
(342)
23
11,547
7,623
7,592
8,663
1,776
1,051
(254)
(379)
1,431
2,559

CDW Corp/DE
CDW Corp/DE
Celanese Corp * A

Centennial Resource Development Inc/DE

A
CenterPoint Energy Inc
CenterPoint Energy Inc
CenterPoint Energy Inc

Central Garden & Pet Co * A
Century Aluminum Co
CenturyLink Inc

CenturyLink Inc

CenturyLink Inc

Ceridian HCM Holding Inc

CH Robinson Worldwide Inc
Charles Schwab Corp/The
Charter Communications Inc * A
Check Point Software Technologies Ltd
Chegg Inc

Chegg Inc

Chemical Financial Corp
Chemours Co/The

Chemours Co/The

Chesapeake Energy Corp

Chimera Investment Corp (Reit)
China Biologic Products Holdings Inc
Chipotle Mexican Grill Inc
Choice Hotels International Inc
Chubb Ltd

Church & Dwight Co Inc
Churchill Downs Inc

Ciena Corp

Ciena Corp

Cimpress NV

Cimpress NV

Cintas Corp

Citigroup Inc

Citigroup Inc

Citigroup Inc

Citizens Financial Group Inc
Citizens Financial Group Inc
Citizens Financial Group Inc
Citrix Systems Inc

Clean Harbors Inc

Clorox Co/The

CNA Financial Corp

Bank of America
Morgan Stanley
Goldman Sachs

Goldman Sachs

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

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Lynch 1,075
402

923
32,128

Lynch 2,696
252
547
376

(141)

12,178

17,476

39,288

Lynch 65

(1,646)

(12,691)

Lynch 36
(1,136)
(1,055)
(4,692)
9

(5D
(1,786)
(148)
(637)
(2,352)
16
(6,661)
119
2,946
(174)
(710)
(1,380)
(251)
(389)
45

(51,843)

(23,626)

(16,677)

(14,176)

(2,064)
(1,567)
(300)
(676)
6,704
(4,743)

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch
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(13,825)
(254)
(1,630)
169
7,198
1,375
7,287
(1,512)
(654)
(662)
(7.,475)
(7,741)
(200)
249
710
(3,385)
(5,501)
(3,806)
(2,415)
(7.,851)
(674)
(4,910)
(5,548)
1,727
589
(1,703)
(194)
1,916
2,199
1,315
309
2,178
7,533
1,587
1,200
285
(551)
811
(353)
2,610
(685)
1,457
293
619
490

CNH Industrial NV

CNX Resources Corp

CNX Resources Corp

Coca-Cola Bottling Co Consolidated
Coca-Cola European Partners Plc
Coca-Cola European Partners Plc
Coca-Cola European Partners Plc
Coherent Inc

Coherent Inc

Coherent Inc

Colony NorthStar Inc * A
Colony NorthStar Inc * A
Columbia Banking System Inc

(Reit)
(Reit)

Comerica Inc

Comfort Systems USA Inc
Commercial Metals Co
Commercial Metals Co
Commercial Metals Co
CommScope Holding Co Inc
CommScope Holding Co Inc
CommScope Holding Co Inc
Compass Minerals International Inc
Compass Minerals International Inc
Conagra Brands Inc

Concho Resources Inc
Conduent Inc

CONMED Corp

ConocoPhillips

Consolidated Communications Holdings Inc
Constellation Brands Inc * A’
Constellation Brands Inc * A’
Constellation Brands Inc * A’
Constellium NV * A
Continental Resources Inc/0OK
Continental Resources Inc/0K
Continental Resources Inc/0K
Cooper-Standard Holdings Inc
Copart Inc

Corcept Therapeutics Inc
Core-Mark Holding Co Inc
CoreLogic Inc/United States
CoreSite Realty Corp (Reit)
Cornerstone OnDemand Inc
Cornerstone OnDemand Inc
Cornerstone OnDemand Inc
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Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Morgan Stanley

Bank of America Merrill Lynch
Morgan Stanley

Goldman Sachs

Bank of America Merrill Lynch
Morgan Stanley

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Morgan Stanley

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

Morgan Stanley

Goldman Sachs

Morgan Stanley

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Morgan Stanley

Goldman Sachs

Morgan Stanley

Bank of America Merrill Lynch
Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Morgan Stanley

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Morgan Stanley

9,125
11
165
365
(1,224)
(102)
(2,623)
15,342
292
1,575
673
(968)
26
(1,067)
2,024
(3.719)
(2,667)
(2,606)
291
838
202
10,769
14,714
404
(5,205)
87
112)
(6,112)
64
5,618
1,456
5,461
4,064
259
(306)
(336)
356
539
(106)
689
(1,062)
2,483
982
2,074
1,215
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(5.427)
305
17,958
(11,101)
(10,976)
(4,612)
(710)
828
(439)
159
1,056
(391)
(3.728)
(168)
(4,932)
(970)
(1,089)
(6,773)
154
(183)
519
(943)
(113)
228
3,693
462
474
68
382
529
2,853
(1,486)
(588)
(173)
(3,656)
382
(66)
250
1,511
(7,931)
(4,132)
(624)
(3,616)
556
86

Corning Inc

Cosan Ltd * A’
Cosan Ltd * A
Coty Inc * A
Coty Inc * A
Coty Inc * A

Coupa Software Inc
Cousins Properties Inc (Reit)
Covanta Holding Corp
Crane Co

Crane Co

Cray Inc

Credit Acceptance Corp
Credit Acceptance Corp
Cree Inc

Cree Inc

Cree Inc

Crown Holdings Inc
CubeSmart (Reit)

Cubic Corp

Cullen/Frost Bankers Inc
Customers Bancorp Inc
CVR Energy Inc

Dana Inc

Dana Inc

Dana Inc

Danaher Corp

Danaher Corp

Darden Restaurants Inc
Darden Restaurants Inc
Darden Restaurants Inc
Darling Ingredients Inc
Deere & Co

Delphi Technologies Plc
Delta Air Lines Inc
Deluxe Corp

Dentsply Sirona Inc
Despegar.com Corp
Despegar.com Corp
Deutsche Bank AG Reg
Diamondback Energy Inc
Diamondback Energy Inc
Diamondback Energy Inc
Dick’ s Sporting Goods Inc
Dick’ s Sporting Goods Inc

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Bank of America Merrill Lynch
Morgan Stanley

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Goldman Sachs

Goldman Sachs

Morgan Stanley

Goldman Sachs

Morgan Stanley

Bank of America Merrill Lynch
Goldman Sachs

Morgan Stanley

Goldman Sachs

Goldman Sachs

Goldman Sachs

Morgan Stanley

Bank of America Merrill Lynch
Goldman Sachs

Morgan Stanley

Goldman Sachs

Bank of America Merrill Lynch
Bank of America Merrill Lynch
Morgan Stanley

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Morgan Stanley

Goldman Sachs

Bank of America Merrill Lynch

2,136
(281)
(16,521)
8,743
7,816
3,509
312
402
(406)
(98)
(1,166)
48
(20,644)
2,121
(8,840)
(2,086)
(1,998)
(302)
168
@n
(1,723)
(1,063)
614
(407)
(5,596)
(808)
14)
43)
1,097
(285)
4,177
(290)
2,670
444
(411)
(551)
46
427)
(2,584)
19,762
28,924
4,368
38,601
3,856
613
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(1,789)
213
998

(296)
(7.387)
(155)
(33,408)
(883)
430
1,140
1,201
(281)
(531)
(4,687)
1,015
212
817
(284)

(1,357)

(1,161)
809

1,067
1,044
946

(1,923)

(1,295)

(2,732)

(428)
1,531
458
140
4,714
197
5,616
(101)
(3,446)
(2,720)
(741)
(252)
(1,269)
(152)
(680)
€
(116)
(1,771)

Diebold Nixdorf Inc
Dillard’ s Inc * A

Diodes Inc

Diplomat Pharmacy Inc
DISH Network Corp * A
DISH Network Corp * A’
DISH Network Corp * A’
Dollar Tree Inc

Domino’ s Pizza Inc
Domino’ s Pizza Inc
Domino’ s Pizza Inc
Domtar Corp

Dorman Products Inc
DowDuPont Inc

DR Horton Inc

DR Horton Inc

DR Horton Inc

Dril-Quip Inc

DSW Inc * A

Duke Energy Corp

Duke Realty Corp (Reit)
Duke Realty Corp (Reit)
Dun & Bradstreet Corp/The
Dun & Bradstreet Corp/The
Dycom Industries Inc
Dycom Industries Inc
Dycom Industries Inc
E*TRADE Financial Corp
Eastman Chemical Co
Eastman Chemical Co
Eastman Chemical Co

eBay Inc

eBay Inc

eBay Inc

Edgewell Personal Care Co
Edgewell Personal Care Co
Edison International
Eldorado Resorts Inc
Eldorado Resorts Inc
Electronics For Imaging Inc
Ellie Mae Inc

Ellie Mae Inc

Ellie Mae Inc

Energizer Holdings Inc
Energizer Holdings Inc

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

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

1,029
1,936
1,248

288
22,375
473

101,226
9,248
1,329
3,531
4,372

(694)
202
13,959
1,045
390
1,503
(349)
977
70
149
375
(1,639)
501
32,980
22,167
(6,775)
358
(5,619)
(1,232)
@377
(2,593)
7D
(3,089)
(39)
(840)
(55)
(1,369)
(370)
(783)
(613)
(3,921)
@17
(614)
(8,806)
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(1,303)
100
(1,088)
(925)
174)
(307)
(1,791)
(3,017)
(1,426)
(440)
(124)
(13,959)
691
1,098
989
730
(547)
(1,261)
16
127
1,709
(1,898)

(114)

(1,554)
1,859
1,345
1,890

(424)
(4,985)
(302)
(193)
(724)
(2,149)
881
428
224
139
191
235
(850)

2,947

6,947

EnerSys

EnPro Industries Inc
Enstar Group Ltd
Envision Healthcare Corp
EOG Resources Inc

ePlus Inc

EPR Properties (Reit)
EQT Corp

EQT Corp

EQT Corp

Equinix Inc (Reit)

Equity Commonwealth (Reit)

Equity LifeStyle Properties Inc (Reit)
Equity LifeStyle Properties Inc (Reit)
Essent Group Ltd

Etsy Inc

Euronet Worldwide Inc

Evercore Inc © A

Everest Re Group Ltd

Everest Re Group Ltd

EW Scripps Co/The * A

Exelon Corp

Expeditors International of Washington
Inc

Expeditors International of Washington
Inc

Extended Stay America Inc (Unit)
Extended Stay America Inc (Unit)
Extended Stay America Inc (Unit)
Exxon Mobil Corp

Exxon Mobil Corp

F5 Networks Inc

Fabrinet

Facebook Inc * A’

Fastenal Co

Federal Realty Investment Trust (Reit)
FedEx Corp

Ferrari NV

Ferro Corp

Ferro Corp

Ferroglobe Plc

Fiat Chrysler Automobiles NV

Fidelity National Information
Inc
Fidelity National
Inc

Services

Information Services
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Goldman Sachs (8,769)
Goldman Sachs 66
Goldman Sachs 5,494
Goldman Sachs (1,208)
Goldman Sachs 216
Goldman Sachs (1,366)
Goldman Sachs (2,785)
Bank of America Merrill Lynch (1,445)
Goldman Sachs 851
Morgan Stanley 32)
Goldman Sachs (1,660)
Goldman Sachs (6,114)
Morgan Stanley 2,383
Bank of America Merrill Lynch 2,975
Bank of America Merrill Lynch (339)
Bank of America Merrill Lynch 2,010
Goldman Sachs 33)
Goldman Sachs 3,531
Bank of America Merrill Lynch (13)
Goldman Sachs (242)
Goldman Sachs (256)
Goldman Sachs (590)
Bank of America Merrill Lynch (396)
Goldman Sachs (4,651)
Morgan Stanley 1,895
Bank of America Merrill Lynch 1,775
Goldman Sachs 2,404
Bank of America Merrill Lynch 441
Goldman Sachs 536
Goldman Sachs 153
Goldman Sachs 124
Goldman Sachs (3,511)
Goldman Sachs 329
Goldman Sachs 3,233
Goldman Sachs 811
Goldman Sachs (853)
Bank of America Merrill Lynch (54)
Goldman Sachs (139)
Goldman Sachs (158)
Goldman Sachs (204)
Morgan Stanley (1,799)
Goldman Sachs (10,910)
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1,106

(2.455)
6,385
9,29
6,280

(587)
4,019
857
(211)
439
3,093
297
126
(903)
(2,390)
(510)
(966)
745
2,369
(16,599)
(21,084)
(5,723)
(110)
(291)
(707)
(6.,692)
(207)
329
357
3,304
6,227
2,982
572)
1,667
75
74)
689
(1,448)
(2,117)
(3,630)
(2,507)
(2,965)
145
1,247
986

Fidelity National Information Services

Inc
Finisar Corp

First American Financial Corp
First American Financial Corp
First American Financial Corp
First BanCorp/Puerto Rico
First Majestic Silver Corp
FirstCash Inc

FirstEnergy Corp

Five Below Inc

Five Below Inc

Five9 Inc

Five9 Inc

FleetCor Technologies Inc
Floor & Decor Holdings Inc
Floor & Decor Holdings Inc
Floor & Decor Holdings Inc
Flowers Foods Inc

Flowers Foods Inc

Flowserve Corp

Flowserve Corp

Flowserve Corp

FNF Group

Foot Locker Inc

Foot Locker Inc

Ford Motor Co

FormFactor Inc

Fortinet Inc

Fortinet Inc

Fortune Brands Home & Security Inc
Fortune Brands Home & Security Inc
Fortune Brands Home & Security Inc
Forum Energy Technologies Inc
Fox Factory Holding Corp
Fresh Del Monte Produce Inc
FT1 Consulting Inc

G-111 Apparel Group Ltd
Gannett Co Inc

Gap Inc/The

Gartner Inc

Gartner Inc

Gartner Inc

GaslLog Ltd

GasLog Ltd

Gatx Corp
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Bank of America Merrill Lynch

Goldman Sachs

Bank of America Merrill Lynch

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

Goldman Sachs

Bank of America Merrill Lynch
Bank of America Merrill Lynch

Goldman Sachs
Goldman Sachs

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

(697)

516
(3,662)
(5.689)
(1,516)
12
723
1,340
(160)
(1,242)
(8,817)
1,268
538
(761)
(848)
587
(1,488)
(478)
1,919
31,206
39,713
16,883
52
114
167
(2,476)
(36)
1,042
432
3,667
6,863
239
286
5,084
(28)
(508)
2,960
840
5,009
539
(385)
3,559
(49)
€))
(594)

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch
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(8,494) General Electric Co Morgan Stanley 10,490
(3,932) General Electric Co Bank of America Merrill Lynch 2,575
(23,249) General Electric Co Goldman Sachs 15,228
(2,879) Genesee & Wyoming Inc * A’ Goldman Sachs (4,750)
(11,742) Gentex Corp Goldman Sachs (1,960)
(208) Gentherm Inc Bank of America Merrill Lynch (135)
(5,583) Gentherm Inc Goldman Sachs (3,146)
(1,464) GEO Group Inc/The (Reit) Goldman Sachs (2,723)
(698) Gibraltar Industries Inc Goldman Sachs (1,836)
(590) Global Payments Inc Goldman Sachs 1,381
1,941  Globant SA Goldman Sachs 3,358
625 GoDaddy Inc * A’ Goldman Sachs 2,156
322  Golar LNG Ltd Bank of America Merrill Lynch (1,410)
3,186  Golar LNG Ltd Goldman Sachs (14,144)
375 Goldman Sachs Group Inc/The Bank of America Merrill Lynch (5,734)
(1,736) Goodyear Tire & Rubber Co/The Goldman Sachs 2,257
13 Graham Holdings Co * B’ Goldman Sachs (91)
(5,696) Graphic Packaging Holding Co Goldman Sachs (3,930)
2,095 Gray Television Inc Goldman Sachs (1,938)
641 Gray Television Inc Bank of America Merrill Lynch (593)
576  Great Plains Energy Inc Goldman Sachs 846
886  Great Western Bancorp Inc Bank of America Merrill Lynch 992
566  Great Western Bancorp Inc Goldman Sachs 634
842  Greenbrier Cos Inc/The Goldman Sachs 2,231
176  Group 1 Automotive Inc Goldman Sachs 192
61 Group 1 Automotive Inc Bank of America Merrill Lynch (53)
10,288 H&R Block Inc Morgan Stanley 2,058
10,479  H&R Block Inc Bank of America Merrill Lynch 1,467
12,331  H&R Block Inc Goldman Sachs 1,326
3,777  Hain Celestial Group Inc/The Goldman Sachs (2,634)
1,080 Halliburton Co Goldman Sachs (2,655)
340  Halliburton Co Bank of America Merrill Lynch (921)
(1,079) Hamilton Lane Inc * A’ Goldman Sachs (854)
689  Hanesbrands Inc Goldman Sachs 245
72 Hanover Insurance Group Inc/The Morgan Stanley (24)
148  Hanover Insurance Group Inc/The Bank of America Merrill Lynch 389
888  Hanover Insurance Group Inc/The Goldman Sachs 1,659
182  Harris Corp Goldman Sachs (635)
2,370  Hartford Financial Services Group Inc/The Goldman Sachs (237)
5,873 Hartford Financial Services Group Inc/The Morgan Stanley (3,759)
2,362 Hartford Financial Services Group Inc/The Bank of America Merrill Lynch (236)
(3,584) Hasbro Inc Goldman Sachs 2,314
(1,571) Hasbro Inc Morgan Stanley 1,681
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(1,767)
(1,512)
3,287
22,626
14,450
(1,142)
632
(9,165)
(7,709)
(2,554)
(1,453)
(710)
(418)
2,654
15,199
3
2,052
1,702
1,408
2,400
(553)
(1,802)
89
(1,032)
2,073
(802)
3,321
(553)
1,953
1,305
2,198
1,334
1,983
(1,421)
165
971
(102)
(2,205)
(80)
(2,255)
1,924
1,293
(1,612)
(1,972)
(1,263)

Hasbro Inc

HCA Healthcare Inc

HD Supply Holdings Inc

HD Supply Holdings Inc

HD Supply Holdings Inc
Healthcare Realty Trust Inc (Reit)
Healthcare Services Group Inc
Healthcare Services Group Inc
Healthcare Services Group Inc
Healthcare Services Group Inc
HealthEquity Inc

HealthEquity Inc

HealthEquity Inc

Hecla Mining Co

Hecla Mining Co

HEICO Corp

HEICO Corp

Helmerich & Payne Inc

Helmerich & Payne Inc

Helmerich & Payne Inc

Henry Schein Inc

Henry Schein Inc

Herc Holdings Inc

Herman Miller Inc

Hershey Co/The

Hess Corp

Hewlett Packard Enterprise Co
HFF Inc * A

Highwoods Properties Inc (Reit)
Highwoods Properties Inc (Reit)
Hill-Rom Holdings Inc

Hill-Rom Holdings Inc

Hill-Rom Holdings Inc

Hilton Grand Vacations Inc
Hollysys Automation Technologies Ltd
Hollysys Automation Technologies Ltd
Hologic Inc

Hologic Inc

Home Depot Inc/The

Home Depot Inc/The

Hortonworks Inc

Houghton Mifflin Harcourt Co
Howard Hughes Corp/The

Howard Hughes Corp/The

Howard Hughes Corp/The

Bank of America Merrill Lynch 896
Goldman Sachs (5,095)
Bank of America Merrill Lynch 691
Goldman Sachs 6,059
Morgan Stanley (8,670)
Goldman Sachs (822)
Goldman Sachs 112
Goldman Sachs 5,591
Morgan Stanley 1,079
Bank of America Merrill Lynch 1,558
Bank of America Merrill Lynch (7,809)
Morgan Stanley (1,405)
Goldman Sachs (890)
Bank of America Merrill Lynch (80)
Goldman Sachs (550)
Bank of America Merrill Lynch 8
Goldman Sachs 4,373
Bank of America Merrill Lynch (8,147)
Goldman Sachs (6,632)
Morgan Stanley (15,703)
Bank of America Merrill Lynch 835
Goldman Sachs 1,823
Bank of America Merrill Lynch (81)
Goldman Sachs (823)
Goldman Sachs (3,628)
Goldman Sachs 2,374
Goldman Sachs (1,983)
Goldman Sachs 9D
Goldman Sachs 3,952
Morgan Stanley 3,108
Goldman Sachs 11,056
Bank of America Merrill Lynch 6,710
Morgan Stanley 5,652
Goldman Sachs (1,819)
Bank of America Merrill Lynch (111)
Goldman Sachs (651)
Bank of America Merrill Lynch (114)
Goldman Sachs (1,806)
Bank of America Merrill Lynch 110
Goldman Sachs 2,739
Goldman Sachs 635
Goldman Sachs 291
Bank of America Merrill Lynch 5,336
Goldman Sachs 6,524
Morgan Stanley 5,860
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2,216 HP Inc Goldman Sachs 499
160 HP Inc Morgan Stanley (6)
(2,088) HRG Group Inc Goldman Sachs (238)
(291) Hub Group Inc * A’ Goldman Sachs (1,036)
(879) Hudson Ltd * A’ Goldman Sachs (35)
510 Humana Inc Bank of America Merrill Lynch 2,157
694  Humana Inc Goldman Sachs 2,936
413  Humana Inc Morgan Stanley 1,536
(2,203) Huntsman Corp Goldman Sachs 327)
(133) 1AC/InterActiveCorp Bank of America Merrill Lynch (386)
357 lcon Plc Bank of America Merrill Lynch 1,353
318 lIcon Plc Goldman Sachs 1,205

27 lcon Plc Morgan Stanley 95
(779) ICU Medical Inc Morgan Stanley (14,957)
(114) ICU Medical Inc Bank of America Merrill Lynch (2,608)
642  IDACORP Inc Bank of America Merrill Lynch 2,026
6,410  IDACORP Inc Goldman Sachs 20,192
1,850  IDACORP Inc Morgan Stanley 8,103
143  IDEX Corp Goldman Sachs 325
351  IDEXX Laboratories Inc Bank of America Merrill Lynch 1,283
1,150 IDEXX Laboratories Inc Goldman Sachs 3,364
465  IDEXX Laboratories Inc Morgan Stanley 6,409
(9,196) 11-VI Inc Goldman Sachs 2,312
(11,610) 11-VI Inc Morgan Stanley 5,327
(11,690) I11-VI Inc Bank of America Merrill Lynch 2,725
(243) ILG Inc Goldman Sachs (167)
355  Illinois Tool Works Inc Goldman Sachs (131)
(138) IMAX Corp Bank of America Merrill Lynch 380
(822) IMAX Corp Goldman Sachs 2,332
(110) Independent Bank Corp/Rockland MA Bank of America Merrill Lynch (478)
(2,127) Infinera Corp Goldman Sachs 1,087
467  Ingersoll-Rand Plc Goldman Sachs (1,096)
(61) Inogen Inc Goldman Sachs (266)
(1,390) Inphi Corp Goldman Sachs (2,224)
533  Insight Enterprises Inc Goldman Sachs 1,306
4,341  Insperity Inc Bank of America Merrill Lynch 16,618
2,104  Insperity Inc Goldman Sachs 7,856
1,475 Insperity Inc Morgan Stanley 2,246
498 Integer Holdings Corp Goldman Sachs 226
(138) Integra LifeSciences Holdings Corp Bank of America Merrill Lynch (203)
(527) Integra LifeSciences Holdings Corp Goldman Sachs (775)
(641) Integra LifeSciences Holdings Corp Morgan Stanley (744)
(940) Integrated Device Technology Inc Goldman Sachs (1,262)
(305) Intelsat SA Bank of America Merrill Lynch (702)
1,402 Intercontinental Exchange Inc Goldman Sachs (521)
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(1,381)
Q77)
502
5,345
2,565
9,032
104
358
(464)
105
4,111
3,141
(195)
(2,872)
(193)
1,230
1,906
1,358
8,794
(27,049)
(9,367)
274
51
92)
4,001
(7,831)
(12,317)
(11,345)
354
676
(931)
4,323
49
2,957
(22,632)
(2,686)
1,391
649
1,774
(1,624)
(1,606)
436
1,240
(1,143)
(356)

International Business Machines Corp
International Business Machines Corp
International Flavors & Fragrances Inc

International Game Technology Plc
International Game Technology Plc
International Game Technology Plc
Intersect ENT Inc

Intersect ENT Inc

Intra-Cellular Therapies Inc
Intuitive Surgical Inc

Invesco Ltd

Invesco Mortgage Capital Inc (Reit)
Invitation Homes Inc (Reit)
Invitation Homes Inc (Reit)
iRhythm Technologies Inc

Iridium Communications Inc

ITT Inc

Jabil Inc

Jabil Inc

Janus Henderson Group Plc

Janus Henderson Group Plc

Jazz Pharmaceuticals Plc

Jazz Pharmaceuticals Plc

JB Hunt Transport Services Inc
Jefferies FinancialL Group In
JELD-WEN Holding Inc

JELD-WEN Holding Inc

JELD-WEN Holding Inc

JM Smucker Co/The

JIM Smucker Co/The

John Bean Technologies Corp

John Wiley & Sons Inc * A
Johnson & Johnson

Johnson & Johnson

Johnson Controls International Plc
Johnson Controls International Plc
Jones Lang LaSalle Inc

Jones Lang LaSalle Inc

Jones Lang LaSalle Inc

Juniper Networks Inc

Kaman Corp

Keane Group Inc

Kearny Financial Corp/MD

Kemet Corp

Kemper Corp

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

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

2,879

Lynch 429
(358)
(6,730)
(7,376)
(32,338)
Lynch 143
154
(1,086)
493
(4,399)
895
42)
371
(1,449)
4,305
(1,161)
1,104
8,119
49,770
19,368
614
Lynch 189
(159)
(473)
(902)
(1,475)
6,560
(1,292)
(2,133)
(2,752)
3,185
@n
(12,190)
52,293
3,358
(3,672)
(1,713)
(6,422)
(162)
(3,292)
(641)
558

272
(1,798)

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch
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1,090
1,915
845
2,966
5,209
6,361
379
590
(906)
(1,199)
3,551
7,687
18,815
3,837
546
(2,976)
(2,645)
3,070
(517)
(333)
143
2,343
86
1,143
2,873
7,577
8,706
3,609
8,867
(396)
;
372
1,473
1,396
2,046
39
(4,664)
(509)
(18,497)
€Y
39
(138)
(1,327)
(422)

(6,082)

Kennametal Inc

KeyCorp

Keysight Technologies Inc
Kimco Realty Corp (Reit)

Kimco Realty Corp (Reit)
Kinder Morgan Inc/DE

Kite Realty Group Trust (Reit)
Kite Realty Group Trust (Reit)
KLA-Tencor Corp

Knowles Corp

Kohl’ s Corp

Kohl’ s Corp

Kohl’ s Corp

Koninklijke Philips NV Reg
Koninklijke Philips NV Reg
Kosmos Energy Ltd

Kraft Heinz Co/The

Kroger Co/The

Kronos Worldwide Inc

Kulicke & Soffa Industries Inc

Laboratory Corp of America Holdings

Ladder Capital Corp (Reit)
Lamb Weston Holdings Inc
Landstar System Inc
Landstar System Inc
Landstar System Inc

Las Vegas Sands Corp

Las Vegas Sands Corp

Las Vegas Sands Corp
Laureate Education Inc

LCI Industries

LCI Industries

Legg Mason Inc

Legg Mason Inc

Leggett & Platt Inc
LendingTree Inc

Lennar Corp * A’

Lennar Corp * A’

Lennar Corp * A

Lennar Corp * B’

Lennox International Inc
Liberty Broadband Corp * C
Liberty Broadband Corp * C

Liberty Expedia Holdings Inc * A’
Liberty Media Corp-Liberty Formula One

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

Morgan Stanley

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch
Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

(1,090)
(2,038)
5,480
3,945
6,565

572
209
673
(2,584)
(623)
15,376
33,664
71,497
(3,737)
(126)
(786)
(578)
1,062
116
(693)
919
1,336
(40)
6,058
15,227
29,171
19,302
7,426
20,327
(725)
9
986
(2,357)
(2,485)
1,607
59
(4,034)
(307)
(15,848)
@
(16)
47
2,204
(876)

(373)
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Liberty Media Corp-Liberty Formula One

(8,302) c Bank of America Merrill Lynch (6,955)
(8,779) tjberty Media Corp-Liberty Formula One * Goldman Sachs (8,531)
140  Liberty Oilfield Services * A’ Bank of America Merrill Lynch (6)

1 Liberty TripAdvisor Holdings Inc * A’ Goldman Sachs 2
(792) LifePoint Health Inc Goldman Sachs 1,368
(33) Lincoln Electric Holdings Inc Bank of America Merrill Lynch (19)
(947) Lincoln Electric Holdings Inc Goldman Sachs (1,469)
8,003 Lincoln National Corp Goldman Sachs (14,165)
3,441  Lincoln National Corp Morgan Stanley (8,981)
2,174 Lions Gate Entertainment Corp ‘ B’ Goldman Sachs 587
914  Lithia Motors Inc * A Bank of America Merrill Lynch 110
6,361 Lithia Motors Inc * A’ Goldman Sachs 763
2,083 Lithia Motors Inc * A’ Morgan Stanley (3,166)
(34) Littelfuse Inc Goldman Sachs (150)
(833) LKQ Corp Morgan Stanley 85
216  Loews Corp Bank of America Merrill Lynch (336)
5,373  Loews Corp Goldman Sachs (16,342)
(640) Louisiana-Pacific Corp Goldman Sachs (1,169)
(1,904) Lowe’ s Cos Inc Bank of America Merrill Lynch (22,315)
(4,399) Lowe’ s Cos Inc Goldman Sachs (51,556)
(153) Lowe’ s Cos Inc Morgan Stanley (124)
970  Lululemon Athletica Inc Morgan Stanley 1,015
441  Lululemon Athletica Inc Bank of America Merrill Lynch 153
2,365 Lululemon Athletica Inc Goldman Sachs 5,953
(5,742) Lumentum Holdings Inc Goldman Sachs 17,648
(740) LyondellBasell Industries NV * A’ Goldman Sachs (584)
329  M&T Bank Corp Goldman Sachs (1,953)
825  Macerich Co/The (Reit) Bank of America Merrill Lynch 1,144
230 Macerich Co/The (Reit) Goldman Sachs 277
774  Mack-Cali Realty Corp (Reit) Goldman Sachs 1,098
(727) Macquarie Infrastructure Corp Bank of America Merrill Lynch (772)
(316) Macquarie Infrastructure Corp Goldman Sachs (325)
(30) Magellan Health Inc Goldman Sachs 27)
(516) MakeMyTrip Ltd Goldman Sachs (619)
175 Manitowoc Co Inc/The Bank of America Merrill Lynch (324)
561  ManpowerGroup Inc Bank of America Merrill Lynch (666)
272 ManpowerGroup Inc Goldman Sachs (471)
858  ManpowerGroup Inc Morgan Stanley (1,346)
4,377  Marathon Qil Corp Goldman Sachs 788
(164) Markel Corp Goldman Sachs 3,062
(47) MarketAxess Holdings Inc Goldman Sachs (36)
(132) MarketAxess Holdings Inc Morgan Stanley (836)
664 Marriott International Inc/MD * A’ Goldman Sachs (1,872)
(139) Marriott Vacations Worldwide Corp Goldman Sachs (363)
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2,676 Marvell Technology Group Ltd Goldman Sachs 161
(807) MasTec Inc Goldman Sachs 1,049
150 Matador Resources Co Bank of America Merrill Lynch (604)
1,602 Matador Resources Co Goldman Sachs (5,765)
(1,366) MaxLinear Inc Goldman Sachs 478
(3,537) McDermott International Inc Goldman Sachs 2,186
(8,948) McDermott International Inc Morgan Stanley 4,385
(414) McDermott International Inc Bank of America Merrill Lynch (1,929)
1,244  MDU Resources Group Inc Goldman Sachs 229
686 Media General Inc-CVR*,** Bank of America Merrill Lynch 93
39 Medifast Inc Bank of America Merrill Lynch 192
149 Medifast Inc Goldman Sachs 2,025
1,483 Melco Resorts & Entertainment Ltd ADR Morgan Stanley 1,757
7,898 Melco Resorts & Entertainment Ltd ADR Bank of America Merrill Lynch 9,130
662 Melco Resorts & Entertainment Ltd ADR Goldman Sachs 543
685 Mellanox Technologies Ltd Goldman Sachs 2,247
(172) MercadoLibre Inc Goldman Sachs 596
153 Merck & Co Inc Bank of America Merrill Lynch 181
190  Merck & Co Inc Goldman Sachs 126
(198) Mercury General Corp Goldman Sachs (194)
(73) Mercury Systems Inc Goldman Sachs (135)
1,668 Meredith Corp Goldman Sachs 1,299
120  Meredith Corp Bank of America Merrill Lynch (12)
3,676  Meritage Homes Corp Goldman Sachs 13,417
181  Meritor Inc Bank of America Merrill Lynch (227)
1,078 Meritor Inc Goldman Sachs (604)
(39) Mettler-Toledo International Inc Goldman Sachs 773
(3,382) MGIC Investment Corp Bank of America Merrill Lynch 315
(8,830) MGM Growth Properties LLC * A" (Reit) Goldman Sachs (11,424)
(1,672) MGM Resorts International Goldman Sachs (201)
149  Michael Kors Holdings Ltd Bank of America Merrill Lynch (946)
2,784  Michael Kors Holdings Ltd Goldman Sachs (14,934)
2,175 Michael Kors Holdings Ltd Morgan Stanley (16,387)
409 Michaels Cos Inc/The Goldman Sachs 32
(15,943) Microchip Technology Inc Goldman Sachs (72,136)
(5,439) Microchip Technology Inc Morgan Stanley (19,435)
(392) Micron Technology Inc Bank of America Merrill Lynch (2,015)
(1,937) Micron Technology Inc Goldman Sachs 5,617
(1,655) Micron Technology Inc Morgan Stanley (199)
(58) MicroStrategy Inc * A’ Goldman Sachs 15
(806) Middleby Corp/The Goldman Sachs 3,337
(3,827) Middleby Corp/The Morgan Stanley 12,438
(1,224) Middleby Corp/The Bank of America Merrill Lynch 5,067
) @

Fk

114/164



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
OOoOooooooooooooooodd

622
942
730
74
(1,019)
(1,637)
(750)
4,850
5,998
(4,049)
1,113
1,031
1,595
1,527
(1,555)
(96)
495
11,976
1,446
(1,209)
(318)
616
(1,814)
6,783
4,546
3,137
(1,578)
(569)
808
551
15
2,893
(58)
(344)
(1,531)
(323)
(541)
(215)
(665)
(100)
(344)
285
(355)
(9,684)
(20,325)

Milacron Holdings Corp
Modine Manufacturing Co
Modine Manufacturing Co
Molina Healthcare Inc
Molson Coors Brewing Co * B’
Monster Beverage Corp

Moog Inc * A’

Morgan Stanley

Morgan Stanley

Mosaic Co/The

Motorola Solutions Inc
Motorola Solutions Inc
Motorola Solutions Inc

MRC Global Inc

MSCI Inc

MSCI Inc

Murphy Oil Corp

Murphy Oil Corp

Murphy Oil Corp

Mylan NV

MyoKardia Inc

National General Holdings Corp
National Oilwell Varco Inc

National Retail Properties Inc (Reit)
Inc (Reit)
Inc (Reit)

Vision Holdings Inc

National Retail Properties

National Retail Properties
National
Natus Medical Inc

Navistar International Corp
Nektar Therapeutics

Nektar Therapeutics

NetApp Inc

Netflix Inc

Netflix Inc

Netflix Inc

NetScout Systems Inc
NetScout Systems Inc

Nevro Corp

Nevro Corp

Nevro Corp

New Jersey Resources Corp
New Relic Inc

New York Times Co/The * A
Newell Brands Inc

Newell Brands Inc
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Goldman Sachs

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

Goldman Sachs

Bank of America Merrill Lynch

Merrill

Merrill

Merrill

Merrill
Merrill

Merrill

Merrill

Merrill

Merrill

152

(1,235)

Lynch 9
(86)
273
(2,427)
722
(16,678)
(21,115)
(1,448)
403
314
2,515
(188)
(5,695)
(363)
(384)
(3,265)
(1,865)
105
(223)
869
482
15,063
10,229
4,812
(4,917)
(568)
(595)
(189)
53
(1,426)
(228)
(9,060)
(28,280)
147
168
(444)
(4,582)
(102)
60
4,309
60
22,117
42,185

Lynch

Lynch

Lynch
Lynch

Lynch

Lynch

Lynch

Lynch
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(18,552)
(150)
2,731
13,866
1,119
(3.816)
166
(2,573)
(3,067)
(410)
179
2,825
774
167
639
567
(790)
336
(537)
1,464
420
(20)
(262)
784
67
755
(6,681)
(76)
(203)
(59
(463)
(533)
(279)
(2,122)
1,743
1,977
212
560
(7.388)
(488)
1,487
(3,088)
289
935
3,054

Newell Brands Inc

NewMarket Corp

Newmont Mining Corp

Newmont Mining Corp

Newmont Mining Corp

News Corp * A’

Nexstar Media Group Inc * A
Nielsen Holdings Plc

NIKE Inc * B’

NMI Holdings Inc * A’
Nordstrom Inc

Nordstrom Inc

Nordstrom Inc

Norfolk Southern Corp
Northern Trust Corp
Northrop Grumman Corp
Novanta Inc

NRG Yield Inc * C

Nutanix Inc * A
Nutrisystem Inc

Nutrisystem Inc

0’ Reilly Automotive Inc

0" Reilly Automotive Inc
Oasis Petroleum Inc
Occidental Petroleum Corp
Occidental Petroleum Corp
Office Depot Inc

Okta Inc

Olin Corp

Ollie’ s Bargain Outlet Holdings Inc
Ollie’ s Bargain Outlet Holdings Inc
Ollie’ s Bargain Outlet Holdings Inc
Omega Healthcare Investors Inc (Reit)
Omnicom Group Inc

ON Semiconductor Corp

ONE Gas Inc

OneMain Holdings Inc
OneMain Holdings Inc

Oracle Corp

OraSure Technologies Inc
Orion Engineered Carbons SA
Ormat Technologies Inc
Oshkosh Corp

Outfront Media Inc (Reit)
Outfront Media Inc (Reit)
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Morgan Stanley

Goldman

Bank of America Merrill Lynch

Goldman

Morgan Stanley

Goldman
Goldman
Goldman
Goldman
Goldman

Morgan Stanley

Goldman

Bank of America Merrill

Goldman

Bank of America Merrill

Goldman
Goldman

Bank of America Merrill

Goldman
Goldman

Bank of America Merrill
Bank of America Merrill

Goldman
Goldman

Bank of America Merrill

Goldman
Goldman
Goldman
Goldman

Bank of America Merrill
Morgan Stanley

Goldman
Goldman
Goldman
Goldman
Goldman

Bank of America Merrill Lynch

Goldman
Goldman
Goldman
Goldman
Goldman
Goldman

Bank of America Merrill Lynch

Goldman

Sachs

Sachs

Sachs
Sachs
Sachs
Sachs
Sachs

Sachs

Sachs

Sachs
Sachs

Sachs
Sachs

Sachs
Sachs

Sachs
Sachs
Sachs
Sachs

Sachs
Sachs
Sachs
Sachs
Sachs

Sachs
Sachs
Sachs
Sachs
Sachs
Sachs

Sachs

48,006
(3,042)
(980)
(5,656)
(212)
1,984
(108)
2,001
(7,606)
67
(353)
(2,372)
Lynch 467
459
(3,575)
5,235
(1,993)
Lynch 41
1,258

5,563

Lynch 1,596
Lynch 71
(406)

808

Lynch 131
1,428

(367)

(577)

79

Lynch (6)
35
(695)
(650)
7,890
3,710
8,086
(282)
(896)
(1,533)
(683)
1,190
1,403
(295)
(206)
(672)

Lynch
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76
349
2,835
5,290
4,942
8,209
(2,463)
5,200
(543)
(269)
5,266
319
1,005
2,983
(506)
(518)
(892)
685
2,484
331
2,890
3,148
373
643
(985)
(70)
@GN
(1,648)
2,253
(54)
1,877
1,136
5,566
4,818
7,264
(8,392)
1,226
591
4,621
3,724
3,770
(79)
(448)
619
(330)

Overstock.com Inc
Overstock.com Inc

Owens & Minor Inc

Owens Corning

Owens Corning

Owens Corning
Owens-11linois Inc

PACCAR Inc

Pacific Premier Bancorp Inc
Pacira Pharmaceuticals Inc/DE
Packaging Corp of America
Packaging Corp of America
Packaging Corp of America
Pagseguro Digital Ltd * A
Pandora Media Inc

Papa John’ s International Inc
Papa John’ s International Inc
Parsley Energy Inc * A
Parsley Energy Inc * A
Party City Holdco Inc

Party City Holdco Inc
Pattern Energy Group Inc
Pattern Energy Group Inc
Paychex Inc

PayPal Holdings Inc

PBF Energy Inc * A

Peabody Energy Corp

Peabody Energy Corp

Penske Automotive Group Inc
Penumbra Inc

People’ s United Financial Inc
PepsiCo Inc

Perrigo Co Plc

Perrigo Co Plc

Perrigo Co Plc

Pfizer Inc

Pilgrim’ s Pride Corp
Pilgrim' s Pride Corp
Pinnacle West Capital Corp
Pinnacle West Capital Corp
Pinnacle West Capital Corp
Piper Jaffray Cos

Piper Jaffray Cos

Pivotal Software Inc * A’
Plantronics Inc

Bank of America Merrill Lynch
Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Morgan Stanley

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Morgan Stanley

Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Morgan Stanley

Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Bank of America Merrill Lynch
Morgan Stanley

Bank of America Merrill Lynch
Goldman Sachs

Goldman Sachs

Goldman Sachs

(270)
(1,260)
(539)
(4,658)
(4,570)
(7.252)
(1,502)
(2,651)
227
(390)
7,760
@
(1,909)
7,070
122)
43
(205)
(1,281)
(3,790)
@®
773
1,201
153
202
(2,612)
(65)
(125)
(5,235)
1,149
(232)
(300)
1,530
(4,431)
(3,246)
(7.046)
(3,176)
(1,144)
(544)
9,192
7,782
11,212
98
619
338
(1,181)
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(1,108) Platform Specialty Products Corp Goldman Sachs (200)
(1,386) Plexus Corp Goldman Sachs (909)
(34) Pool Corp Bank of America Merrill Lynch 119
(208) Pool Corp Goldman Sachs 873
(2,435) Popular Inc Bank of America Merrill Lynch 2,673
402  Portland General Electric Co Bank of America Merrill Lynch 724
3,522  Portland General Electric Co Goldman Sachs 6,573
(2,372) Post Holdings Inc Goldman Sachs (3,558)
2,295 Potlatch Corp (Reit) Goldman Sachs 8,421
262  PPL Corp Goldman Sachs (16)
(291) PRA Group Inc Goldman Sachs 175
(92) PRA Health Sciences Inc Goldman Sachs (652)
(1,693) PriceSmart Inc Goldman Sachs (8,380)
(162) Primerica Inc Goldman Sachs 126
2,845  Principal Financial Group Inc Goldman Sachs (6,077)
(5,517) Procter & Gamble Co/The Goldman Sachs (4,420)
101 Progress Software Corp Bank of America Merrill Lynch 55
4,043  Progress Software Corp Goldman Sachs 2,332
9,281 Prologis Inc (Reit) Bank of America Merrill Lynch 3,063
20,060 Prologis Inc (Reit) Goldman Sachs 9,285
13,807 Prologis Inc (Reit) Morgan Stanley 17,535
1,134  Prudential Financial Inc Goldman Sachs (4,343)
956  Prudential Financial Inc Bank of America Merrill Lynch (3,661)
(179) PS Business Parks Inc (Reit) Goldman Sachs (572)
261 PVH Corp Goldman Sachs 1,014
(4,443) QEP Resources Inc Goldman Sachs 2,710
(246) QIAGEN NV Goldman Sachs @379
(4,013) Qorvo Inc Bank of America Merrill Lynch (3,050)
(6,928) Qorvo Inc Goldman Sachs (5,470)
(8,097) Qorvo Inc Morgan Stanley (1,134)
(313) QTS Realty Trust Inc * A" (Reit) Goldman Sachs (@)
(365) Quaker Chemical Corp Goldman Sachs (1,679)
10,394  Quest Diagnostics Inc Goldman Sachs 59,766
1,581 Quest Diagnostics Inc Morgan Stanley 9,755
46  Quidel Corp Bank of America Merrill Lynch 12

65 Quidel Corp Goldman Sachs 58
(643) Rambus Inc Goldman Sachs (257)
(3,690) Range Resources Corp Goldman Sachs (3,690)
(3,278) Range Resources Corp Morgan Stanley (1,115)
2,146  Raymond James Financial Inc Goldman Sachs 4,678
321  Raytheon Co Goldman Sachs 651
(401) RBC Bearings Inc Goldman Sachs (2,234)
(1,419) Realogy Holdings Corp Goldman Sachs 543
(718) Redfin Corp Goldman Sachs (693)
2,853 Regency Centers Corp (Reit) Goldman Sachs 3,949
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862

4,538

945
447)

1,524

(9,276)
350
701

(1,827)
183
768

1,506
(4,844)
(6,903)

1,494

573
136
(346)

3,140

7,297
10,906

(310)
1,908
399
688

(185)

1,466

12,221

11,125
113
297

(12,150)
(16,822)
(22,500)

(223)

(2,128)
486

(1,226)

(281)
(1,424)
(1,533)

(560)
(2,543)
(1,676)

Reliance Steel & Aluminum Co
Republic Services Inc
Republic Services Inc

ResMed Inc
Retail Opportunity Investments Corp
(Reit)

Retail Properties of America Inc ‘ A
(Reit)

REV Group Inc

Revance Therapeutics Inc

Rexnord Corp

RH

RingCentral Inc * A’

RLI Corp/DE

RLJ Lodging Trust (Reit)

RLJ Lodging Trust (Reit)

Robert Half International Inc

Robert Half International Inc

Robert Half International Inc

Rogers Corp

Royal Caribbean Cruises Ltd

Royal Caribbean Cruises Ltd

Royal Caribbean Cruises Ltd

Royal Gold Inc

RPC Inc

RPC Inc

RPC Inc

Rush Enterprises Inc * A

Ryder System Inc

Ryder System Inc

Ryder System Inc

Ryman Hospitality Properties Inc (Reit)
Ryman Hospitality Properties Inc (Reit)
Sabra Health Care Inc (Reit)

Sabra Health Care Inc (Reit)

Sabra Health Care Inc (Reit)

Sally Beauty Holdings Inc

Sally Beauty Holdings Inc

Sanmina Corp

SBA Communications Corp (Reit)

SBA Communications Corp (Reit)

SBA Communications Corp (Reit)
Schweitzer-Mauduit International Inc
Scotts Miracle-Gro Co/The

Seacoast Banking Corp of Florida
Seagate Technology Plc
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Goldman Sachs
Goldman Sachs
Morgan Stanley
Goldman Sachs

Goldman Sachs

Goldman Sachs

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

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

2,425

4,303

1,663
(603)

1,363

(8,256)

(145)
(1,227)
(913)
(263)
1,594
159
(10,851)
(13,423)
1,808
693
33
373
(6,120)
(13,724)
(14,316)
(381)
(4,579)
(958)
(1,858)
6
352
2,920
(657)
327
764
(10,328)
(14,299)
(26,859)
45
218
49
(449)
174)
(1,410)
(1,307)
(1,243)
(1,376)
@771)
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1,147
(750)
57
(263)
3,621
619
(504)
(775)
(1,744)
(3,126)
2,820
(108)
(1,467)
(1,389)
(1,078)
(4,275)
1,981
(1,856)
(2,044)
(1,735)
(1,017)
158
240
556
(146)
(286)
690
5,087
1,708
120
216
400
857
3,534
7,106
2,756
(335)
(4,455)
(684)
236
3,864
(688)
(1,432)
1,460
(12,109)

Select Income (Reit)

Senior Housing Properties Trust (Reit)
Sensata Technologies Holding Plc
Seritage Growth Properties * A’ (Reit)
Service Corp International/US
ServiceMaster Global Holdings Inc
Shenandoah Telecommunications Co
Sherwin-Williams Co/The
Sherwin-Williams Co/The
Sherwin-Williams Co/The

Ship Finance International Ltd
Shutterstock Inc

Signet Jewelers Ltd

Silgan Holdings Inc

Silicon Laboratories Inc

Simmons First National Corp
Sinclair Broadcast Group Inc * A’
SiteOne Landscape Supply Inc
SiteOne Landscape Supply Inc
SiteOne Landscape Supply Inc

Six Flags Entertainment Corp

SL Green Realty Corp (Reit)

SL Green Realty Corp (Reit)

SL Green Realty Corp (Reit)

SMART Global Holdings Inc

SMART Global Holdings Inc

Snap Inc * A
Snap Inc © A
Snap-on Inc

Sohu.com Inc

Sohu.com Inc

Sonic Automotive Inc * A

Sonoco Products Co

Sotheby’ s

Sotheby’ s

Sotheby’ s

South Jersey Industries Inc
Southern Co/The

Southern Copper Corp

Southwest Airlines Co

Southwest Airlines Co

Spectrum Brands Holdings Inc
Spectrum Brands Holdings Inc
Spirit AeroSystems Holdings Inc * A’
Spirit Realty Capital Inc (Reit)

120/164

Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Morgan Stanley

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Bank of America Merrill Lynch
Morgan Stanley

Goldman Sachs

Goldman Sachs

Goldman Sachs

Morgan Stanley

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

Bank of America Merrill Lynch
Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Morgan Stanley

Goldman Sachs

Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Goldman Sachs

Morgan Stanley

Goldman Sachs

Goldman Sachs

1,621
(1,155)
(19)
(G4
(393)
317)
(454)
(4,960)
(10,600)
(17,709)
(134)
(115)
(5,446)
(583)
(3,747)
(3,014)
(5,844)
2,789
678
3,461
(1,716)
71
566
250
(80)
157)
478
3,695
(2,876)
o7)
(58)
500
591
(4,488)
(9,129)
(6,504)
(234)
(2,613)
1,273
(146)
(2,770)
(5,353)
(3,659)
880
(5,290)
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970
1,139
42,415
2,187
39
(1,243)
(148)
(136)
(3,175)
68
2,374
(6,564)
(6,027)
(9,711)
(19,779)
670
(318)
4,524
(80)
(1,251)
(25,822)
(32,704)
(14,274)
(1,117)
@n
298
(734)
(3,009)
(440)
(4,559)
3,037
342
210
(11,767)
(23,532)
(32,139)
(3.112)
(858)
(2,342)
1,774
615
749
(2,320)
(28)
(2,294)

Splunk Inc

Spotify Technology SA
Sprint Corp

Sprouts Farmers Market Inc
SPS Commerce Inc

SPX Corp

Square Inc * A

Square Inc * A

SRC Energy Inc

Stamps.com Inc

Stanley Black & Decker Inc
Starbucks Corp

Starbucks Corp

Starbucks Corp

Starwood Property Trust Inc (Reit)

State Street Corp

Steel Dynamics Inc
Steelcase Inc * A
Stericycle Inc
Stericycle Inc

Sterling Bancorp/DE
Sterling Bancorp/DE
Sterling Bancorp/DE
Stratasys Ltd

Strayer Education Inc
Stryker Corp

Sun Hydraulics Corp
Sunrun Inc

Super Micro Computer Inc
Super Micro Computer Inc
Superior Energy Services Inc
SVB Financial Group
Switch Inc © A

Symantec Corp

Symantec Corp

Symantec Corp

Syneos Health Inc

Syneos Health Inc

Syneos Health Inc
Synopsys Inc

Synovus Financial Corp
Syntel Inc

Sysco Corp

T Rowe Price Group Inc
T Rowe Price Group Inc

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Morgan Stanley

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Morgan Stanley

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

Morgan Stanley

Bank of America Merrill Lynch
Morgan Stanley

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Bank of America Merrill Lynch
Goldman Sachs

(1,300)
(834)
518
(66)
14)
(1,330)
(547)
(391)
(3,175)
195
(6,411)
3,622
(246)
(1,741)
(6,112)
(1,382)
171
2,262
(50)
(1,022)
(11,620)
(14,485)

1,586
7
1,221
(1,417)
(1,679)
(220)
(2,229)
(1,488)
(2,907)
69
15,768
30,779
12,213
(5,436)
(815)
(5,497)
497)
(237)
1,039
(6,118)
122)
(8,566)
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(4,320) T-Mobile US Inc Goldman Sachs 2,419
(699) Take-Two Interactive Software Inc Goldman Sachs 1,350
102 Talos Energy Inc Bank of America Merrill Lynch 193
702  TALOS ENERGY Inc Goldman Sachs 903
1,734 Tanger Factory Outlet Centers Inc (Reit) Goldman Sachs 2,377
(7,306) Tapestry Inc Goldman Sachs 9,406
(564) Tapestry Inc Morgan Stanley 305
(4,267) Targa Resources Corp Morgan Stanley 2,134
6,883 Target Corp Bank of America Merrill Lynch 7,444
6,374 Target Corp Goldman Sachs 2,909
10,070 Target Corp Morgan Stanley (133)
(289) Taubman Centers Inc (Reit) Goldman Sachs (436)
(963) Taylor Morrison Home Corp * A’ Goldman Sachs 294
(256) Taylor Morrison Home Corp * A’ Bank of America Merrill Lynch 42
(2,400) TCF Financial Corp Goldman Sachs (1,560)
8,510 TE Connectivity Ltd Goldman Sachs (7,148)
9,467 TE Connectivity Ltd Morgan Stanley (13,159)
44 Tech Data Corp Bank of America Merrill Lynch 434
2,115 TechnipFMC Plc Bank of America Merrill Lynch 1,305
563 Tegna Inc Bank of America Merrill Lynch (191)
797  Tegna Inc Goldman Sachs (271)
(59) Teladoc Inc Bank of America Merrill Lynch (38)
(410) Teleflex Inc Goldman Sachs (3,756)
(256) Teleflex Inc Bank of America Merrill Lynch (2,345)
(2,230) Teleflex Inc Morgan Stanley (14,094)
7,910 Telephone & Data Systems Inc Bank of America Merrill Lynch (3,053)
14,414  Telephone & Data Systems Inc Goldman Sachs (5,847)
12,818 Telephone & Data Systems Inc Morgan Stanley (5,512)
(319) Tempur Sealy International Inc Goldman Sachs 181
(345) Tennant Co Goldman Sachs 973)
2,301 Tenneco Inc Goldman Sachs (5,914)
8,828 Tenneco Inc Morgan Stanley (33,546)
3,836 Teradata Corp Morgan Stanley 3,222
6,100 Teradata Corp Goldman Sachs 10,370
3,965 Teradata Corp Bank of America Merrill Lynch 6,741
(5,620) Teradyne Inc Goldman Sachs (16,691)
4,074  Terex Corp Goldman Sachs (6,600)
4,654 Terex Corp Bank of America Merrill Lynch (7,539)
7,079 Terex Corp Morgan Stanley (15,574)
1,113  TerraForm Power Inc * A’ Bank of America Merrill Lynch 56
16,807 TerraForm Power Inc ‘ A’ Goldman Sachs 1,356
(253) Tesla Inc Goldman Sachs (1,336)
206  Texas Roadhouse Inc Morgan Stanley 677

65 Texas Roadhouse Inc Bank of America Merrill Lynch 115

671 Texas Roadhouse Inc Goldman Sachs 1,412
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2,361
(2.,463)
688
2,054
(285)
(664)
(5,136)
1,156
(62)
4,828
198
(508)
782
1,011
1,333
(1,391)
141
1,749
(1,474)
(1,668)
(302)
(1,623)
(1,576)
(5,498)
(8,841)
(318)
192
499
2,179
(2,940)
561
479
244
5,272
515
22
105
(2,473)
(13,575)
(1,034)
(26,313)
(10,236)
(248)
365
384

TherapeuticsMD Inc
Third Point Reinsurance Ltd
Timken Co/The

Tivity Health Inc

TiVo Corp

TIX Cos Inc/The
Torchmark Corp

Tower Semiconductor Ltd
TransDigm Group Inc
Transocean Ltd
TransUnion

Trimble Inc

Trinseo SA

Trinseo SA

Trinseo SA

Triton International Ltd/ Bermuda
Triumph Group Inc
Triumph Group Inc
Tronox Ltd * A

Tronox Ltd * A

TrueBlue Inc

Tupperware Brands Corp

Twenty-First Century Fox Inc * B’
Twenty-First Century Fox Inc * B’
Twenty-First Century Fox Inc * B’

Twilio Inc * A

Twitter Inc

Twitter Inc

Twitter Inc

Tyson Foods Inc * A

UDR Inc (Reit)

UDR Inc (Reit)

UDR Inc (Reit)

UGl Corp

UGl Corp

Ulta Salon Cosmetics & Fragrance Inc
Ulta Salon Cosmetics & Fragrance Inc

Under Armour Inc * A’
Under Armour Inc * A’
Under Armour Inc * A’
Under Armour Inc * C
Under Armour Inc * C
UniFirst Corp/MA

Union Bankshares Corp

Unit Corp
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Goldman Sachs

Bank of America Merrill Lynch

Goldman Sachs

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

Goldman Sachs

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill

Merrill
Merrill

(344)
(246)
(654)

(2,032)
(19)
(974)
2,919
369
(684)
(6,373)
95
325
(1,877)
(2,426)
(4,066)
31
278)
(2,450)
(1,400)
(183)
(241)
984
(754)
(2,089)
(6,820)
(214)
359
933
4,445
(1,987)
571
575
192
5,956
(395)
(26)
(55)
(5.827)
(22,263)
(2,688)
(55,784)
(21,700)
(1,005)
219
(100)

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch

Lynch
Lynch
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442
2,653
3,506

(1,263)
61
104

(38,902)

(28,325)

(30,815)

400
1,802
(96)
(512)
174)
900
2,607
4,126
175
3,719
14,584
7,959
2,298
(154)
(4,786)
(542)
284
(136)
(3.586)
(55)
(303)
(507)
(1,918)
(960)
1,803
570
2,701
(6,170)
1,473
814
958
(5,413)
(301)
(809)
487)
448

United Community Banks Inc/GA
United Community Banks Inc/GA
United Natural Foods Inc
United Technologies Corp
UnitedHealth Group Inc
UnitedHealth Group Inc
Uniti Group Inc (Reit)
Uniti Group Inc (Reit)
Uniti Group Inc (Reit)
Univar Inc

Univar Inc

Universal Corp/VA
Universal Corp/VA
Universal Display Corp
Unum Group

Unum Group

Unum Group

Urban Edge Properties (Reit)
Urban Outfitters Inc

Urban Outfitters Inc

Urban Outfitters Inc

US Bancorp

US Foods Holding Corp

US Foods Holding Corp

US Silica Holdings Inc
USANA Health Sciences Inc
USG Corp

Valero Energy Corp

Valmont Industries Inc
Valmont Industries Inc
Valmont Industries Inc
Valvoline Inc

Varex Imaging Corp

Varian Medical Systems Inc
Varian Medical Systems Inc
Varian Medical Systems Inc
Vectren Corp

Veeva Systems Inc * A
Veeva Systems Inc * A
Venator Materials Plc
VEREIT Inc (Reit)

VeriSign Inc

Verisk Analytics Inc
Verisk Analytics Inc

VF Corp

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

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

Merrill Lynch

(62)
@371)
2,349
(799)
(83)
410
(32,678)
(23,724)
(21,879)
151
402
(1,949)
(4,133)
1,561
(765)
(397)
(1,104)
257
1,701
2,002
(6,073)
(4,004)
(151)
(4,392)
320
1,146
@®
(28,626)
115
(701)
(1,549)
589
(326)
562
658
3,425
(6,972)
2,489
1,099
38
(758)
(1,324)
(1,010)
165
816
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634
1,156
2,000

197

(11,945)
(1,511)
(189)
8,252
8,079
4,292
(476)

340
2,335

657

667
1,643

(599)
(1,384)
(4,690)

(316)

769
2,240
3,047

(1,324)

(994)

1,108
(3,688)

(364)

104

140

(1,486)

(3,561)

(178)
4,487

(58)

(222)

6,303
1,394
2,349
1,766

(382)

(1,460)
6,176

(1,059)

(121)

VF Corp

VF Corp

Viacom Inc * B

Viacom Inc * B

ViaSat Inc

Viavi Solutions Inc

Virtu Financial Inc * A

Vishay Intertechnology Inc
Vishay Intertechnology Inc
Vishay Intertechnology Inc
Visteon Corp

VMware Inc © A

VMware Inc * A

VMware Inc * A

Voya Financial Inc

Wabash National Corp

WABCO Holdings Inc

Waddell & Reed Financial Inc * A
Walgreens Boots Alliance Inc
Walker & Dunlop Inc

Walmart Inc

Walmart Inc

Walmart Inc

Walt Disney Co/The

Warrior Met Coal Inc

Washington Federal Inc
Washington Prime Group Inc (Reit)
Waters Corp

Watts Water Technologies Inc * A
Watts Water Technologies Inc * A’
Wayfair Inc * A

Wayfair Inc * A

WD-40 Co

WEC Energy Group Inc

Weight Watchers International Inc
Weight Watchers International Inc
Weingarten Realty Investors (Reit)
WellCare Health Plans Inc
WellCare Health Plans Inc
WellCare Health Plans Inc
Welltower Inc (Reit)

Welltower Inc (Reit)

Werner Enterprises Inc

Westar Energy Inc

Western Alliance Bancorp

Morgan Stanley 789
Goldman Sachs 3,190
Goldman Sachs (1,338)
Bank of America Merrill Lynch (172)
Goldman Sachs (14,213)
Goldman Sachs 449
Goldman Sachs (76)
Morgan Stanley

Bank of America Merrill Lynch (1,616)
Goldman Sachs (858)
Goldman Sachs 1,130
Bank of America Merrill Lynch 746
Goldman Sachs (616)
Morgan Stanley 999
Goldman Sachs (900)
Goldman Sachs (144)
Goldman Sachs 3,846
Goldman Sachs (720)
Goldman Sachs 8,583
Goldman Sachs (651)
Bank of America Merrill Lynch 537
Goldman Sachs (1,560)
Morgan Stanley (2,910)
Goldman Sachs 4,142
Goldman Sachs (825)
Goldman Sachs 164
Goldman Sachs (2,102)
Goldman Sachs (1,350)
Bank of America Merrill Lynch 52
Goldman Sachs (44)
Goldman Sachs (12,372)
Morgan Stanley (37,284)
Goldman Sachs (997)
Goldman Sachs 8,602
Bank of America Merrill Lynch 211
Goldman Sachs 1,081
Goldman Sachs 12,524
Bank of America Merrill Lynch 11,933
Goldman Sachs 20,107
Morgan Stanley 10,949
Bank of America Merrill Lynch (966)
Goldman Sachs (3,594)
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State Street Bank &
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State Street Bank &
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usb 68,948 GBP 51,161 Trust Company 13/6/2018 914

(8,720)

State Street Bank &
SEK 649,996 USD 74,513 Trust Company 13/6/2018 (773)

State Street Bank &
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