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am 1% F AR (20195 0 B30RHE)

N M PE
) A . i F jiras
s & Sl REEC gz 1, 000) W oaokin R
;E:V;ift%ﬁl@l@?fib%bﬁﬁ&) ST D HAMRES K O 88,362,864 47 64,59
LA TP
[/ F—A K7 U7 BlueScope Steel 8,821 A—AKZ U7 KL 12.010 71,584.78 0. 05
CIMIC Group 1, 064 31. 450 22,595. 76 0.02
Macquarie Group 3,037 131. 080 268, 810. 24 0.20
Regis Resources 6, 686 4. 900 22,122. 14 0.02
Treasury Wine Estates 6,679 18. 570 83, 750. 60 0. 06
Whitehaven Coal 19,718 3.110 41, 408. 34 0.03
510, 271. 86 0.38
F—=AKUT  OW 943 o—n 49. 640 51, 184. 94 0.04
Raiffeisen Bank International 863 21. 670 20, 448. 83 0.01
voestalpine 791 21. 540 18, 630. 35 0.01
90, 264. 12 0. 06
AYLF— Ageas 2,649 L—n 51. 040 147, 839. 79 0.11
Solvay 546 95. 560 57, 051. 56 0. 04
UucB 1,407 66. 880 102, 893. 77 0.08
307, 785. 12 0.23
/X 2—4Gk  Athene Holding —A- 5,003 K Rv 42. 540 212, 827. 62 0.16
Everest Re Group 633 265. 980 168, 365. 34 0.12
Triton International 2,621 34.130 89, 454. 73 0.07
470, 647. 69 0. 35
HFH Bank of Montreal 3,000 HFH RV 97.610 221, 187. 40 0.16
BCE 2,937 64. 090 142, 180. 17 0.10
Canadian Imperial Bank of Commerce 2,412 109. 330 199, 187. 22 0.15
Canadian Tire —A- 956 148. 030 106, 893. 78 0.08
Capital Power 1, 359 30. 650 31, 462. 61 0.02
CGI 2,393 103. 900 187, 803. 23 0.14
Linamar 586 42. 590 18, 851. 68 0.01
Magna International 2,833 69. 320 148, 337. 16 0.11
Manulife Financial 10, 649 24. 160 194, 334. 80 0.14
Methanex 1,884 46. 980 66, 855. 74 0. 05
Metro 2,344 57.910 102, 531. 19 0.07
Nutrien 5,129 65. 440 253, 525. 01 0.19
Open Text 1, 046 53. 720 42, 443. 63 0.03
Quebecor —B- 2, 168 30. 130 49, 340. 46 0.04
Rogers Communications —B- 3, 241 64. 810 158, 659. 42 0.12
Royal Bank of Canada 4,372 107. 450 354, 839. 04 0.26
Teck Resources —B- 5, 946 21.670 97, 325. 95 0.07
TFI International 1,473 39. 480 43, 926. 31 0.03
Toronto—Dominion Bank 5,248 76. 790 304, 399. 06 0.22
2,724, 083. 86 1.99
i Yangzi jiang Shipbuilding Holdings 54,900 L HAR—L L 0.970 38,513. 78 0.03
38,513. 78 0.03
Fv~—2 N Store Nord 1,936 Fr~—r 7 u—*% 277. 500 78, 684. 78 0. 06
Rockwool International -B- 190 1, 380. 000 38, 402. 11 0.03
117, 086. 89 0.09
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FARAS
\ , , e A i
s Sl Rt (B - 1, 000) fi (BT : 2K FL) EE/:)
747K Outokumpu 7,977 a—n 2.422 21,125.76 0. 02
Stora Enso —R- 8,049 11. 095 97, 649. 04 0.07
UPM-Kymmene 7,375 217.030 217, 975. 05 0.16
336, 749. 85 0. 25
TITUA Aeroports de Paris 245 a—n 162. 100 43, 425. 80 0.03
Air France 5, 406 9. 630 56, 924. 74 0.04
Arkema 517 85. 680 48, 436. 05 0. 03
Atos 1, 152 64. 860 81,701. 14 0. 06
AXA 12,521 23.210 317, 769. 99 0.23
BNP Paribas 2,875 44. 845 140, 977. 76 0.10
Capgemini 880 108. 700 104, 595. 00 0. 08
CNP Assurances 1, 389 17.790 27,019. 48 0. 02
Compagnie Générale des Etablissements Michelin 1, 548 102. 200 172, 989. 83 0.13
Crédit Agricole 9,372 11. 220 114, 980. 41 0. 08
Eiffage 1, 361 94. 640 140, 841. 80 0.10
Faurecia 2,247 43.920 107, 910. 60 0. 08
Ipsen 397 86. 950 37, 744. 95 0. 03
Orange 15, 329 14. 335 240, 275. 92 0.18
Peugeot 11, 351 23.020 285, 718. 37 0.21
Renault 2,005 53. 050 116, 305. 03 0.09
Sanofi 540 84. 400 49, 835. 05 0.04
SCOR 980 37.840 40, 548. 61 0. 03
Thales 912 104. 950 104, 658. 86 0. 08
TOTAL 4,833 47.570 251, 390. 39 0.18
Valeo 2,273 30. 060 74,711. 44 0. 05
Vinci 3,251 97.900 348, 015. 33 0.25
Worldline 460 57.600 28,972. 04 0. 02
2,935, 748. 59 2.14
Ta—v7r TBC Bank Group 945 HRV R 12. 360 14, 398. 78 0.01
14, 398. 78 0.01
KA Bayerische Motoren Werke 1, 335 a—n 64. 340 93, 920. 64 0.07
Covestro 1,005 45.830 50, 363. 35 0.04
Daimler 2,707 45. 550 134, 826. 53 0.10
Deutsche Lufthansa 6, 523 14. 420 102, 851. 67 0.08
Deutsche Telekom 17, 056 15. 342 286, 126. 37 0.21
Fraport Frankfurt Airport Services Worldwide 581 76. 940 48, 879. 53 0.04
Fresenius Medical Care 2,294 62. 040 155, 619. 47 0.11
HOCHTIEF 338 104. 400 38, 584. 77 0. 03
Merck 1,023 103. 300 115, 551. 26 0. 08
Rheinmetall 425 116. 150 53,976. 77 0.04
Siltronic 1, 346 68. 560 100, 905. 44 0.07
Stdzucker 1,259 14. 000 19, 273. 14 0.01
1, 200, 878. 94 0. 88
ik CITIC 33, 000 Fk v 9.900 41, 666. 93 0.03
CK Asset Holdings 16, 000 53. 100 108, 356. 98 0. 08
CK Hutchison Holdings 11, 000 69. 200 97, 082. b5 0.07
CLP Holdings 11, 000 82. 350 115, 531. 04 0. 08
Jardine Matheson Holdings 1, 000 kv 53.510 53, 510. 00 0.04
Kerry Properties 8, 000 s v 24. 150 24, 640. 50 0. 02



FA4FZvY - TNFT7Ey FEBET 7 R (BEAYDL)
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\ , , e A i
s Sl Rt (B - 1, 000) fi (BT : 2K FL) EE/:)
Kingboard Holdings 5,000 20. 750 13,232.15 0.01
Kingboard Laminates Holdings 21, 500 7.070 19, 386. 54 0.01
Shimao Property Holdings 22, 000 22. 900 64, 254. 06 0.05
Swire Pacific —-A- 6, 500 72. 950 60, 475. 72 0.04
Swire Properties 8, 600 24. 600 26, 982. 11 0.02
Xinyi Glass Holdings 26, 000 8. 630 28,617. 16 0.02
Yue Yuen Industrial Holdings 5, 000 21. 450 13, 678.54 0.01
667, 414. 28 0.48
TANT R AerCap Holdings 4,273 >k Rov 55. 440 236, 895. 12 0.17
ICON 703 147. 290 103, 544. 87 0.08
Medtronic 1,038 107. 320 111, 398. 16 0.08
Smurfit Kappa Group 2,200 L—n 27.720 66, 682. 92 0. 05
518, 521. 070 0.38
A AT T)V Bank Leumi Le-Israel 16,602 A ATTL v =irv 24. 740 118, 232. 41 0.09
Israel Discount Bank —-A- 14, 442 15. 290 63, 564. 01 0.05
Plus500 4,074 PR R 7. 668 38,510.43 0.03
220, 306. 85 0.17
AZIT A2A 33, 625 T—n 1.672 61, 456. 44 0. 04
Enel 52, 344 6. 759 386, 854. 88 0.28
Iren 12, 251 2. 652 35, 525. 79 0.03
Poste Italiane 13, 621 10. 325 153, 779. 27 0.11
Societa Cattolica di Assicurazioni 2, 742 7.830 23, 476. 21 0.02
Unipol Gruppo 8, 966 4. 872 47, 764. 44 0.03
708, 857. 03 0.51
HA Canon 1, 700 HAH 2, 882. 500 45,414. 74 0.03
Chubu Electric Power 6, 100 1, 565. 000 88, 475. 44 0. 06
Daiwa House Industry 5, 000 3, 506. 000 162, 465. 25 0.12
Fukuoka Financial Group 2,800 2, 041. 000 52, 963. 86 0. 04
ITOCHU 14, 000 2, 231. 000 289,471.73 0.21
Japan Airlines 4, 200 3,212. 000 125, 026. 88 0.09
JXTG Holdings 34, 400 492. 400 156, 983. 87 0.11
Kinden 2,000 1, 603. 000 29,712.70 0.02
Marubeni 30, 600 717.700 203, 536. 79 0.15
Matsumotokiyoshi Holdings 500 3, 955. 000 18, 327. 15 0.01
Mirait Holdings 1, 700 1, 629. 000 25, 665. 43 0.02
Mitsubishi 9, 600 2,651. 000 235, 862. 84 0.17
Mitsubishi Chemical Holdings 23,900 770. 100 170, 578. 22 0.12
Mitsubishi Tanabe Pharma 4, 900 1, 185. 000 53,813.72 0. 04
Mitsui 16, 200 1, 768. 000 265, 445. 78 0.19
Mizuho Financial Group 107, 300 165. 600 164, 679. 15 0.12
Nichirei 2,500 2, 464. 000 57, 089. 90 0. 04
Nippon Denko 8, 200 167. 000 12, 691. 38 0.01
Nippon Suisan Kaisha 12, 100 611. 000 68, 518. 07 0.05
Nippon Telegraph & Telephone 6, 000 5, 156. 000 286, 709. 92 0.21
Nippon Television Holdings 1, 500 1, 384. 000 19, 240. 04 0.01
Nishimatsu Construction 800 2, 010. 000 14, 902. 69 0.01
Nissan Motor 4,900 674. 100 30,612. 51 0.02
Nomura Real Estate Holdings 2,200 2, 334. 000 47, 588. 51 0.03
Noritsu Koki 1, 300 1, 698. 000 20, 457. 83 0.01
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FARAS
‘ , i s A P FEE
s Sl Rt (B - 1, 000) fi (BT : 2K FL) EE/:)
ORIX 11, 400 1,611. 000 170, 207. 60 0.12
Sawai Pharmaceutical 900 5, 580. 000 46, 543. 10 0. 03
Sekisui House 8, 100 2, 125. 000 159, 522. 71 0.12
Seven & i Holdings 1, 300 4, 132. 000 49, 783. 13 0.04
Shindengen Electric Manufacturing 300 3, 480. 000 9, 675. 63 0.01
Sojitz 39, 800 335. 000 123, 568. 12 0.09
Sumi tomo 14, 900 1, 688. 000 233, 097. 31 0. 17
Sumitomo Forestry 1, 600 1, 436. 000 21,293.79 0.02
Takeda Pharmaceutical 4, 300 3, 690. 000 147, 052. 83 0.11
Teijin 5, 100 2, 076. 000 98, 124. 19 0.07
Tokyu Fudosan Holdings 9, 800 689. 000 62, 578. 31 0. 05
Toyota Motor 5, 400 7, 216. 000 361, 134. 38 0. 26
4,128, 815. 50 2.98
Tx—— Centamin 17,803 PR R 1. 249 27,400. 41 0. 02
27, 400. 41 0. 02
IV x— DNB 7,298 VU z—7a—% 160. 250 128, 839. 08 0.09
Grieg Seafood 2,428 109. 000 29, 155. 53 0. 02
Leroy Seafood Group 3,805 54.°300 22,761. 46 0. 02
MOWT 3,790 209. 600 87,513.73 0. 06
Orkla 3, 186 82. 000 28, 780. 96 0. 02
Salmar 1, 207 393. 900 52, 376. 80 0. 04
349, 427. 56 0.25
7))L v = EVERTEC 3, 608 >k kv 31.070 112, 100. 56 0. 08
Popular 2, 657 54. 380 144, 487. 66 0.11
256, 588. 22 0.19
= Evraz 11,515 HRV R 4.712 66, 887. 43 0. 05
66, 887. 43 0. 05
v HR—/L BOC Aviation 4, 100 B v 72. 350 37,832. 48 0.03
DBS Group Holdings 6, 900 VU HR— RV 24. 980 124, 656. 11 0.09
Singapore Airlines 4, 000 9. 140 26, 441. 02 0.02
188, 929. 61 0.14
AL ACS Actividades de Construccion y Servicios 3,195 o—n 36. 400 127, 165. 99 0.09
Banco de Sabadell 8, 436 0. 899 8, 296. 37 0.01
Bankinter 6, 727 5.834 42,912. 77 0.03
CIE Automotive 1, 370 23.120 34, 634. 36 0. 03
Ence Energia y Celulosa 5,817 3. 450 21, 944. 05 0.02
Tberdrola 19, 791 9. 450 204, 502. 33 0.15
Repsol 15, 321 14. 415 241, 490. 74 0.18
680, 946. 61 0.51
AT x—F > Betsson 2,602 Ayx—Frn—) 47. 950 12, 715. 84 0.01
Boliden 4, 605 228. 150 107, 077. 74 0.08
Castel lum 1, 537 207. 400 32, 488. 65 0.02
Peab 2,105 86. 100 18, 471. 59 0.01
SAS 10, 050 12.610 12,916. 07 0.01
Svenska Cellulosa —B- 9,417 88.200 84, 650. 64 0. 06
Swedbank —A- 7,537 141. 900 109, 000. 88 0. 08
Swedish Match 3,928 404. 500 161, 934. 40 0.12
539, 255. 81 0.39




FA4FZvY - TNFT7Ey FEBET 7 R (BEAYDL)

FARAS
\ , , e A i
s Sl Rt (B - 1, 000) fi (BT : 2K FL) EE/:)
AA A Coca—Cola HBC 2,538 RV 26.410 82, 629. 53 0. 06
Ferrexpo 13, 356 1. 623 26, 713. 84 0.02
Garrett Motion 192 >k kv 9.910 1,902. 72 0.00
Glencore 11, 082 PRV R 2. 459 33, 586. 42 0.02
Logitech International 2, 068 AL AT T 40. 130 83, 565. 44 0. 06
Lonza Group 734 336. 400 248, 633. 17 0.18
Nestle 1, 068 106. 940 115, 005. 46 0.08
Partners Group Holding 104 768. 800 80, 510. 72 0. 06
STMicroelectronics 6, 662 L—n 17. 605 128, 244. 69 0.09
Swiss Life Holding 588 AART T 475. 200 281, 358. 98 0.21
Swiss Re 881 103. 650 91, 950. 11 0.07
TE Connectivity 3,317 ) Fov 92.710 307, 519. 07 0.22
1,481, 620. 15 1.07
FT UK Ahold Delhaize 10, 120 o—n 22.985 254, 345. 31 0.19
ASR Nederland 1,914 33.710 70, 550. 39 0. 05
ING Groep 5,111 9. 630 53, 818. 41 0.04
NN Group 4, 741 32. 850 170, 295. 84 0.12
Royal Dutch Shell -A- 4, 000 27.105 118, 551. 79 0.09
Royal Dutch Shell -B- 1, 006 RV R 24. 090 29, 875. 15 0.02
Signify 4, 862 —n 25.°300 134, 503. 69 0.10
Volkerwessels 683 16. 340 12, 203. 14 0.01
844, 143. 72 0. 62
AFY R 3i Group 6,236 HeRv R 11. 820 90, 865. 46 0.07
Anglo American 11, 554 18. 728 266, 746. 68 0.19
Barratt Developments 12, 555 6. 422 99, 394. 49 0.07
Bellway 1,935 32. 880 78,431. 05 0. 06
Berkeley Group Holdings 2,235 41. 800 115, 167. 27 0.08
BP 35,333 5.190 226, 059. 70 0.17
British American Tobacco 2,945 29. 685 107, 769. 94 0.08
Britvic 1,598 9.815 19, 334. 92 0.01
Fiat Chrysler Automobiles 10, 592 L—n 11. 804 136, 711.77 0.10
GlaxoSmithKline 4,723 ARV R 17. 452 101, 610. 47 0.07
HSBC Holdings 4,499 6. 282 34, 840. 89 0.03
Informa 4,070 8. 530 42,797.53 0.03
International Consolidated Airlines Group 11,373 4.748 66, 567. 31 0.05
J Sainsbury 37, 659 2.218 102, 968. 78 0.08
Legal & General Group 51, 094 2.494 157, 087. 50 0.11
Nomad Foods 5, 106 k kv 20. 110 102, 681. 66 0.08
Pearson 12,131 R R 7.346 109, 855. 76 0.08
Persimmon 2,578 21.610 68, 677. 26 0. 05
QinetiQ Group 9, 159 2.873 32,442.88 0.02
Rio Tinto 6, 396 42. 280 333, 364. 00 0.24
Royal Mail 7,512 2.138 19, 798. 79 0.01
Smith & Nephew 6, 704 19. 615 162, 105. 44 0.12
Tate & Lyle 10, 142 7. 360 92,018. 83 0.07
Taylor Wimpey 4, 756 1.616 9,471.62 0.01
Wm Morrison Supermarkets 48, 115 2.019 119, 736. 18 0.09
2,696, 506. 18 1.97
7 AU SIEHE - Abbott Laboratories 1, 296 >k kv 81.840 106, 064. 64 0.08

19 —
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\ , , e A i
s Sl Rt (B - 1, 000) fi (BT : 2K FL) EE/:)
AbbVie 2,165 74. 850 162, 050. 25 0.12
Adobe 1, 609 277. 540 446, 561. 86 0.33
AES 9,916 16. 310 161, 729. 96 0.12
Aflac 4,492 51. 890 233, 089. 88 0.17
Agilent Technologies 2,820 76. 390 215, 419. 80 0.16
Air Lease 3,201 42. 020 134, 506. 02 0.10
Ally Financial 4, 746 33. 550 159, 228. 30 0.12
Alphabet —-A- 313 1, 225. 950 383,722.35 0.28
Alphabet -C- 386 1, 225. 090 472,884. 74 0. 35
Altria Group 3,821 40. 130 153, 336. 73 0.11
Amazon. com 566 1, 725. 450 976, 604. 70 0.71
Amdocs 1, 841 65. 740 121, 027. 34 0.09
Ameren 1,414 80. 000 113, 120. 00 0.08
America’ s Car-Mart 407 91. 450 37, 220. 15 0.03
American Electric Power 2,341 94. 200 220, 522. 20 0.16
American Express 2,718 118. 590 322, 327. 62 0.24
American Financial Group 1, 701 106. 990 181, 989. 99 0.13
AmerisourceBergen 1, 886 80. 940 152, 652. 84 0.11
AMETEK 1,675 91. 370 153, 044. 75 0.11
Amgen 1,132 194. 940 220, 672. 08 0.16
Anthem 1,370 237. 690 325, 635. 30 0.24
Apple 8, 524 218. 820 1, 865, 221. 68 1.36
Archer-Daniels-Midland 6, 377 40. 940 261, 074. 38 0.19
Arrow Electronics 1, 396 74.070 103, 401. 72 0.08
Aspen Technology 2,378 120. 960 287, 642. 88 0.21
AT&T 15, 966 37.430 597, 607. 38 0. 44
Atkore International Group 2,044 30. 050 61, 422. 20 0.04
Automatic Data Processing 2, 150 160. 430 344, 924. 50 0.25
Avaya Holdings 4, 481 10. 300 46, 154. 30 0.03
Avery Dennison 1,153 112. 820 130, 081. 46 0.10
Bank of America 19, 221 29. 350 564, 136. 35 0.41
Bausch Health Companies 5, 087 B R 28. 760 110, 508. 44 0.08
Baxter International 3,940 K Rov 85. 930 338, 564. 20 0.25
Becton Dickinson 941 248. 030 233, 396. 23 0.17
Berkshire Hathaway —B- 572 207. 450 118, 661. 40 0.09
Berry Petroleum 1,808 9. 600 17, 356. 80 0.01
Best Buy 3,511 68. 270 239, 695. 97 0.18
BGC Partners —A- 7,174 5. 560 39, 887. 44 0.03
Biogen 415 230. 220 95, 541. 30 0.07
Blucora 1,861 22.070 41,072. 27 0.03
Boeing 948 382. 860 362, 951. 28 0.27
Booz Allen Hamilton Holding 1, 430 70. 880 101, 358. 40 0.07
Boston Scientific 2,090 40. 310 84, 247.90 0. 06
Bristol-Myers Squibb 4,219 50. 220 211,878.18 0.15
Broadridge Financial Solutions 2,271 123. 880 281, 331. 48 0.21
Cadence BanCorp 6, 592 17. 730 116, 876. 16 0.09
CAI International 1,473 21. 960 32,347.08 0.02
Capital One Financial 1, 827 91. 340 166, 878. 18 0.12
Cardinal Health 2,512 47.570 119, 495. 84 0.09
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s Sl Rt (B - 1, 000) fi (BT : 2K FL) EE/:)
Carnival 2,150 RV 33. 380 88, 470. 82 0. 06
CBIZ 1, 207 >k Rov 23.330 28, 159. 31 0.02
CDW 2,528 121. 790 307, 885. 12 0.23
CenterPoint Energy 8, 030 30. 000 240, 900. 00 0.18
Charles River Laboratories International 388 132. 620 51, 456. 56 0.04
Chevron 4,043 118. 600 479, 499. 80 0.35
Cigna 226 149. 480 33,782.48 0.02
Cisco Systems 11, 343 48. 840 553,992. 12 0. 40
Citigroup 1, 466 69. 460 101, 828. 36 0.07
CNA Financial 873 48.920 42,707. 16 0.03
Comcast —A- 12, 266 44.810 549, 639. 46 0. 40
Conagra Brands 2,313 30. 280 70, 037. 64 0. 05
Consolidated Edison 1, 060 94. 620 100, 297. 20 0.07
Cooper—Standard Holdings 481 40. 950 19, 696. 95 0.01
CVS Health 4,673 62. 080 290, 099. 84 0.21
Danaher 948 141. 560 134, 198. 88 0.10
Designer Brands —A-— 5, 350 16. 880 90, 308. 00 0.07
Domtar 1,613 35.470 57,213. 11 0.04
DTE Energy 1, 380 132. 490 182, 836. 20 0.13
Duke Energy 2, 157 96. 260 207, 632. 82 0.15
DXC Technology 2,480 29. 780 73, 854. 40 0. 05
Eaton 3,589 83.010 297, 922. 89 0.22
Eli Lilly 3,250 112. 370 365, 202. 50 0.27
Entergy 2,311 117. 500 271, 542. 50 0.20
Euronet Worldwide 843 143. 640 121, 088. 52 0.09
Exelon 5, 836 48. 580 283,512. 88 0.21
Exxon Mobil 5,971 71. 480 426, 807. 08 0.31
Facebook —A- 2,917 177. 100 516, 600. 70 0.38
FirstEnergy 2, 465 48. 430 119, 379. 95 0.09
General Motors 5,993 37.420 224, 258. 06 0.16
Global Payments 3,330 156. 840 522, 271. 20 0.38
Gray Television 3,288 15. 940 52,410.72 0.04
Hanover Insurance Group 472 134. 520 63, 493. 44 0.05
HEICO -A- 1, 261 97. 440 122, 871. 84 0.09
Hill-Rom Holdings 1,658 104. 120 172, 630. 96 0.13
Home Depot 2,011 229. 860 462, 248. 46 0. 34
HP 11,733 18. 530 217,412. 49 0.16
Humana 209 257. 590 53, 836. 31 0. 04
ICF International 628 84. 040 52, 771. 12 0.04
Ingersoll-Rand 1, 906 123. 560 235, 505. 36 0.17
Insperity 1, 454 98. 050 142, 564. 70 0.10
Intel 11,177 50. 780 567, 568. 06 0. 41
j2 Global 1,195 89. 040 106, 402. 80 0.08
Jabil 3,542 35.230 124, 784. 66 0.09
M Smucker 655 109. 040 71,421. 20 0. 05
Johnson & Johnson 5, 344 128. 600 687, 238. 40 0.50
JPMorgan Chase 6, 528 117.720 768, 476. 16 0. 56
Keurig Dr Pepper 5, 200 27.000 140, 400. 00 0.10
Kohl’ s 1,316 49. 640 65, 326. 24 0. 05
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FARAS
\ , , e A i
s Sl Rt (B - 1, 000) fi (BT : 2K FL) EE/:)
Kroger 5,908 25. 740 152, 071.92 0.11
Laboratory Corporation of America Holdings 370 165. 430 61, 209. 10 0.04
Lear 1,225 117.990 144, 537. 75 0.11
Liberty TripAdvisor Holdings —A- 2,751 9. 350 25,721.85 0.02
LyondellBasell Industries —A- 2,322 88. 700 205, 961. 40 0.15
Macy’ s 4, 666 15.290 71,343. 14 0. 05
Masimo 643 146. 610 94, 270. 23 0.07
Mastercard —A- 1,641 269. 130 441, 642. 33 0.32
McKesson 1, 058 135. 530 143, 390. 74 0.10
MDU Resources Group 4,788 28. 360 135, 787. 68 0.10
Merck 6, 586 82.910 546, 045. 26 0. 40
Micron Technology 1, 822 43. 210 78, 728. 62 0. 06
Microsoft 12,589 137. 730 1,733, 882. 97 1.27
MKS Instruments 1, 868 90. 950 169, 894. 60 0.12
Mondelez International —A- 3, 406 55. 390 188, 658. 34 0.14
National CineMedia 3,256 8. 350 27,187. 60 0.02
Netflix 415 263. 080 109, 178. 20 0.08
Newmark Group —A- 3,327 9. 250 30, 774. 75 0.02
Northern 0il and Gas 28, 837 1. 980 57, 097. 26 0.04
0’ Reilly Automotive 751 394. 480 296, 254. 48 0.22
01d Republic International 8, 146 23.410 190, 697. 86 0. 14
OneMain Holdings 2, 560 36. 520 93, 491. 20 0.07
Packaging Corporation of America 605 105. 600 63, 888. 00 0.05
Penn Virginia 1,223 29. 360 35,907. 28 0.03
Perspecta 3,435 25. 900 88, 966. 50 0.07
Pfizer 11, 770 36. 220 426, 309. 40 0.31
Pinnacle West Capital 358 97. 410 34, 872.78 0.03
PNM Resources 2,274 51. 450 116, 997. 30 0.09
PPL 1,781 31. 600 56, 279. 60 0.04
Procter & Gamble 2,900 124. 570 361, 253. 00 0.26
Prudential Financial 1,853 90. 160 167, 066. 48 0.12
Public Service Enterprise Group 3,253 61. 980 201, 620. 94 0.15
Quest Diagnostics 2, 588 105. 490 273, 008. 12 0.20
Reliance Steel & Aluminum 1, 831 98. 890 181, 067. 59 0.13
Republic Services 629 86. 220 54,232. 38 0. 04
Resideo Technologies 321 13.910 4,465. 11 0.00
Sabre 8, 142 22.180 180, 589. 56 0.13
Santander Consumer USA Holdings 7,009 25. 810 180, 902. 29 0.13
Silgan Holdings 1,783 29. 660 52, 883.78 0.04
SkyWest 1,152 57.130 65, 813. 76 0.05
SPS Commerce 2,594 46. 020 119, 375. 88 0.09
SS&C Technologies Holdings 1, 820 50. 690 92, 255. 80 0.07
Steel Dynamics 6, 728 29. 380 197, 668. 64 0.14
Steris 1,829 141. 780 259, 315. 62 0.19
SunTrust Banks 1,961 68. 850 135, 014. 85 0.10
Target 3,812 106. 120 404, 529. 44 0.30
Thermo Fisher Scientific 1,743 287. 400 500, 938. 20 0.37
Trinseo 1,734 43.130 74, 787. 42 0.05
Tyson Foods —A- 4, 454 85. 200 379, 480. 80 0.28
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EARAS
\ , , e A i
s Sl Rt (B - 1, 000) fi (BT : 2K FL) EE/S
UnitedHealth Group 2,241 215. 260 482, 397. 66 0.35
Valero Energy 3,024 84. 440 255, 346. 56 0.19
Verint Systems 1,457 42.970 62, 607. 29 0. 05
Verizon Communications 9, 552 60. 300 575, 985. 60 0.42
Verso —A- 2,042 12. 480 25, 484. 16 0.02
Visa —A- 2,189 174. 000 380, 886. 00 0.28
Walgreens Boots Alliance 3,815 54. 410 207,574. 15 0.15
Warrior Met Coal 4, 054 19. 330 78, 363. 82 0. 06
Waste Management 1,083 113. 590 123,017.97 0.09
Wells Fargo 952 50. 710 48, 275.92 0. 04
WesBanco 536 37. 520 20, 110. 72 0.01
35, 354, 951. 98 25. 86
57,477,001. 89 42. 00
(-3 F—AKZ U7 45000 % Australia Government AUD Bonds 09/20 S. 126 1,270.0 % A—AKZUT RV 101. 966 874, 428. 04 0.64
5.5000 % Australia Government AUD Bonds 11/23 S. 133 960.0 % 116. 695 756, 464. 05 0.55
1, 630, 892. 09 1.19
HFH 5.7500 % Canada Government CAD Bonds 01/33 60.0 % HFH RV 153. 431 69, 535. 92 0. 05
3.2500 % Canada Government CAD Bonds 10/21 910.0 % 102. 710 705, 990. 63 0.52
2.2500 % Canada Government CAD Bonds 14/25 550.0 % 104. 747 435, 160. 13 0.32
1, 210, 686. 68 0.89
TITUA 2.5000 % France Government EUR Bonds 10/20 760.0 % o—n 103. 376 859, 076. 89 0.63
1. 5000 % France Government EUR Bonds 15/31 180.0 % 119. 367 234, 939. 21 0.17
6.0000 % France Government EUR Bonds 94/25 310.0 % 140. 270 475, 472. 29 0.35
1, 569, 488. 39 1. 15
4 2. 2500 % Germany Government EUR Bonds 10/20 620.0 % L—n 102. 779 696, 778. 59 0.51
1. 7500 % Germany Government EUR Bonds 14/24 180.0 % 111. 333 219, 126. 62 0.16
0.5000 % Germany Government EUR Bonds 15/25 210.0 % 107. 022 245, 748. 61 0.18
1, 161, 653. 82 0.85
AZ2VT 4.5000 % Italy Buoni Poliennali Del Tesoro EUR Bonds 04/20 1,040.0 % o—n 101. 579 1, 155, 143. 64 0.84
4.5000 % Italy Buoni Poliennali Del Tesoro EUR Bonds 10/26 520.0 % 125. 836 715, 495. 55 0.52
5.5000 % Italy Buoni Poliennali Del Tesoro EUR Bonds 12/22 3,130.0 % 117. 023 4,005, 108. 49 2.93
5,875, 747. 68 4.29
HA 1.9000 % Japan Government JPY Bonds 01/21 S.50 190, 000. 0 % HAH 103. 259 1,818, 273. 59 1.33
2.1000 % Japan Government JPY Bonds 05/25 S.83 154, 500. 0 % 115.519 1, 654, 096. 33 1.21
2.5000 % Japan Government JPY Bonds 99/20 S.44 135, 000. 0 % 101. 308 1, 267, 524. 38 0.93
4,739, 894. 30 3.47
VA= 2.2500 % Singapore Government SGD Bonds 11/21 300.0 % UM=LKV 100. 988 219, 111. 26 0.16
219, 111. 26 0.16
AL 4.3000 % Spain Government EUR Bonds 09/19 850.0 % - 100. 381 932,973. 19 0.68
5.5000 % Spain Government EUR Bonds 11/21 1,690.0 % 109. 529 2,024, 018. 82 1.48
2.1500 % Spain Government EUR Bonds 15/25 960.0 % 114. 147 1,198, 214. 18 0.88
4,155, 206. 19 3.04
A XY R 4.2500 % United Kingdom Government GBP Bonds 10/40 400.0 % HARV R 163. 715 807, 279. 10 0.59
3.7500 % Uni ted Kingdom Government GBP Bonds 11/21 300.0 % 106. 473 393, 764. 01 0.29
2.2500 % Uni ted Kingdom Government GBP Bonds 13/23 750.0 % 107. 624 995, 051. 74 0.73
2.0000 % Uni ted Kingdom Government GBP Bonds 14/20 900.0 % 101. 137 1, 122, 090. 40 0.82
2.0000 % Uni ted Kingdom Government GBP Bonds 15/25 370.0 % 110. 376 503, 444. 55 0.37
3, 821, 629. 80 2.80
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EARAS
\ , , e A i
s Sl Rt (B - 1, 000) fi (BT : 2K FL) f'f,/:)
T AU SEHIE S 3.1250 % United States Government USD Bonds 11/21 750.0 % >k Rov 102. 227 766, 699. 20 0. 56
2.1250 % United States Government USD Bonds 14/21 3,190.0 % 100. 445 3,204, 205. 39 2.34
2.5000 % United States Government USD Bonds 14/24 500.0 % 104. 109 520, 546. 85 0.38
6.0000 % United States Government USD Bonds 96/26 1,580.0 % 126. 547 1, 999, 440. 55 1. 46
6, 490, 891. 99 4. 74
30, 875, 202. 20 22.58
SIVEESy
S Micro Focus (ADR’ s) 762 >k Rov 13.990 10, 660. 38 0.01
10, 660. 38 0.01
10, 660. 38 0.01
BUOHHI T I TIE | ST A MRS K Ot 26,919,588.90  19.68
(-3 T AU FAHRIE 0.000% Uhited States Coverment USD Zero-Coupon Bonds 03.10.2019 3, 000. 0 % KRy 99. 986 2,999, 583. 60 2.19
0.0000 % United States Governnent USD Zero-Coupon Bonds 09, 01. 2020 4,000.0 % 99. 488 3,979, 503. 20 2.91
0.0000 % United States Governnent USD Zero-Coupon Bonds 12. 11. 2019 4,000.0 % 99. 782 3,991, 262. 40 2.92
0.0000 % United States Government USD Zero-Coupon Bonds 17.10.2019 4,000.0 % 99.918 3,996, 728. 00 2.92
0.0000 % Uni ted States Governent USD Zero-Coupon Bonds 19.12.2019 2, 000. 0 % 99. 621 1,992, 426. 00 1.46
0.0000 % Uni ted States Governnent USD Zero-Coupon Bonds 27.02.2020 3, 000. 0 % 99. 232 2,976, 950. 70 2.18
0.0000 % Uni ted States Governent USD Zero-Coupon Bonds 29.11.2019 4, 000. 0 % 99. 697 3,987, 882. 80 2.91
0.0000 % Uni ted States Governnent USD Zero-Coupon Bonds 31.10.2019 3, 000. 0 % 99. 842 2,995, 252. 20 2.19
26, 919, 588. 90 19. 68
#En
(Hitise TRoRE CERL TR 2 BT X5 7 7 o ROFETHoE:
A= A2 T 4= HERY)
T AT R iShares [T iShares § High Vield Corporate Bond UCITS ETF USD - (0. 5008) 14, 000 >k kv 103. 950 1, 455, 300. 00 1. 06
iShares 11 PLC - iStares Deeloped rkets Property Vield LCITS BTF 1S - (0. 54K) 80, 000 27.990 2, 239, 200. 00 1. 64
iShares 11 PLC - iShares J.P. Yorgan B Local Gort Bond LCITS ETF L) - (0 50) 23, 000 59. 250 1, 362, 750. 00 1.00
iShares IV ple - iShres § Short Duration Corporate Bond UCTTS ETF L) - (0. 20) 15, 000 102. 300 1, 534, 500. 00 1.12
Shares PLC~ iShares Buro High Vield Corp Bond UCTTS ETR-EUR- ELR - (0. 5008) 5, 000 L—n 103. 470 565, 696. 08 0. 41
7,157, 446. 08 5.23
V7TV Al Cloel Tvestors Fud - Al Brerging Vet Locel Crreney Bnd -1- (90 - (08400 1, 500 P V% 840. 100 1, 260, 150. 00 0.92
Allianz Global Tvestors Fnd - ALl o Fnerging Vrkets Walt Ascet. Toome -F- (S0 - (0.640%) 5, 100 969. 050 4,942, 155. 00 3.61
Ntrackers - LPX Private Bquity Svap UCITS ETF ~1C- EUR - (0. 700%) 1, 000 o—n 65. 110 71, 194. 50 0. 05
trackers 11 - Global Inflation-Linked Bond UCITS ETF -2C- USD - (0. 2504) 1, 000 >k kv 217.400 217, 400. 00 0.02
6, 300, 899. 50 4.60
13, 458, 345. 58 9.83
AES B O RAR 2 128,740, 795.95 94.10
SRR ~DTRE: 7,422, 960. 85 5.43
FORAANES
State Street Bank Luxembourg S.C.A. >k kv 734, 750. 56 0.54
TYAT 4 7 OHfRE LTOT n—h—BeR S 6, 688, 210. 29 4.89
7,422, 960. 85 5.43
EREEBITRG A~ O 7,422, 960. 85 5.43

24 —
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i HEEPE
S0 AL e i REBRGE/k R
(BT @ 1, 000)
(%)
Al Ravardrd
BT & ORARIT a—h - KPP va v ThHD
ST INRT 4T 41, 474. 65 0. 02
S| 11, 974. 65 0. 00
LIN-E 7]
10-Year Australian Government Bond Futures 12/19 20 A—AKNZUT K 99. 048 11, 697. 90 0.01
10-Year Canada Government Bond Futures 12/19 25 Vo nt V% 142. 545 (44, 659. 72) (0. 03)
10-Year German Government Bond (Bund) Futures 12/19 4 Z—n 173. 960 (9, 491. 14) (0.01)
10-Year UK Long Gilt Futures 12/19 13 AR K 133. 990 6, 826. 97 0. 00
10-Year US Treasury Bond Futures (CBT) 12/19 67 Kk Fov 130. 133 (99, 453. 06) (0.07)
Euro BTP Futures 12/19 68 T—n 145. 650 115, 249. 57 0.08
(19, 829. 48) (0.02)
g AfEE e
DJ EURO STOXX 50 Index Futures 12/19 144 g—n 3, 540. 000 56, 684. 42 0. 04
DJ US Real Estate Index Futures 12/19 120 KRy 365. 050 (12, 600. 00) (0.01)
S&P 500 E-mini Index Futures 12/19 29 2,975. 950 (46, 336. 68) (0. 03)
SPI 200 Index Futures 12/19 40 F—ARFZUT7 L 6, 704. 500 32, 749. 62 0.02
30, 497. 36 0.02
FEHIE SRS
10-Year Mini Japanese Government Bond Futures 12/19 (6) HAH 154. 965 1, 306. 77 0. 00
1, 306. 77 0. 00
F7 v a EE| 29, 500. 00 0. 02
ATy I ARBlCBT 2y Ta—Lt T a v
Call 3000 S&P 500 E-mini Index 12/19 80 kR 72.875 29, 500. 00 0. 02
29, 500. 00 0.02
JEERT VAT 47 (6, 885. 44) (0.01)
SEIESE A RS |
Sold AUD / Bought USD - 15 Nov 2019 (32,858.92) A—AKFZUT KL 100. 21 0. 00
Sold CNH / Bought USD - 15 Nov 2019 (1,678, 019. 54) PNEGTH 1, 593. 06 0. 00
Sold EUR / Bought USD - 15 Nov 2019 (95. 54) g—n 3. 14 0. 00
Sold GBP / Bought USD - 15 Nov 2019 (5, 636. 05) AR R (118.39) 0. 00
Sold SGD / Bought USD - 15 Nov 2019 (341, 354. 04) VU=V RV (242. 86) 0. 00
Sold USD / Bought AUD - 15 Nov 2019 (172, 113. 56) Kk Fov (476. 63) 0. 00
Sold USD / Bought CNH - 15 Nov 2019 (1, 775, 628. 68) (11, 656. 47) (0.01)
Sold USD / Bought EUR - 15 Nov 2019 (10, 743. 55) (312.53) 0. 00
Sold USD / Bought GBP - 15 Nov 2019 (78, 144. 64) 1, 364. 88 0. 00
Sold USD / Bought SGD - 15 Nov 2019 (1, 657, 766. 17) 2, 860. 15 0. 00
(6, 885. 44) (0.01)
T UNRT 4 T ~OHE 34, 589. 21 0.01
MEREN S PE/ Al kv 630, 930. 72 0. 46
Ml rE Pz 136, 829, 279. 73 100. 00
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9.05

105. 07

9. 26

1, 061. 32
106, 520. 78
9.25

9.25

9. 30

994. 58

1, 138.91
2,214, 962
23, 847
1,201, 454
2,471
1,027

13

188

6,324
212,724
674,519
282

92, 112
136. 8
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EREm W GoEn 201268 7 A2TH)
BRAE B LT, [EETOBMA LD R R R L. 2 LI R E Afe L 27
am 500 5 D ERRE
s w m Egﬁﬁgﬁq: EHEA & E
: b= 8 @
E=
= % % =50
4% (2016535 1 A) 10, 025 0.0 83.9 75
58 (20172351 H) 10,016 0.1 69.8 75
68 (2016& 351 H) 10,009 0T 72.4 75
785 (2019& 3 51 B) 10,002 0T 72.4 75
88 (20202352 A) 9,996 0T 7.9 75
M7 7 ROMERF SR LN B CTX 2NN, XU Fv— 2 BLIUBEBRELTRLTBY A,
2 AR OB EER L HREORS
E ¥ W & ®E | A
® A H B % = t =
8 = % %
201943810 10, 002 - 72,4
3A% 10003 0.0 7.4
Y-E S 10001 20,0 723
HCES 10,000 0.0 751
A% 10,000 20,0 75.0
CES 10,000 20,0 75.0
LR S 9 999 20,0 751
CEEE S 9998 20,0 75.0
CES 9999 20,0 749
ACES 9999 0.0 74.9
HEES 3 998 0.0 75.0
2020% 1 B& 9. 997 70,0 75.0
RS 9 996 0.1 749
(HR x)
20203 A2 H 9, 996 A0 T 74.9

KSR LT,
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Ve
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-
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DiF. —FNLFREANS L TICERNSBELH D XULH. BRVIFHEBRAZEELLBHS
HHEROEANEZREL LI ENS, IRl Y VB EBD X U,
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E2IHTEEICEBULBNS, MARAHBEDHEANZITVWE U,

PRYFI—VEDERICDWT(2019F3A2HMN 520203 H2HZET)
RYFI—IVEBLVOSEEREZRITTOWEEADT, COEHICEEHITZEFEIEHD T A,

SEBROERAEH

2% DYMEEBZENRELFKGVWH, BIRICK SV F AEFBRI MRS . EEEET)
EOPI-)LO—y (ERMEEELOCKERHOESDOER) BHYENGE, FERETRT
HBDEPAHBEL LOEBPEMEROFIED [F5sHEYA S ABTOEBZRELX T,

EFEOENS 1 E3HAFTTOAHBEPEBERMBR THED DY A+ A@H/NE WIRENR
ZREL. XA FRAED OFEEIHT S EICEBL TERZITVWE T,
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E H &m te= EEOHBE
(a) ZDHEF 0F3 0.005% | zqygsm =m0z Ot/ MO TS EEON
& 0 0. 005

BB DI ELEEAMER 39, 999 T o

ST ORA HERBLODH D b O EBIA G 1) 1T, I - AT L > TZAHENHICEB A 5 5720, MEEIC L0 B L ThET,
LRI 1 05 1572 O Z 20 B G 11 00 TR R YERAE ThR L T100% 3k Ui b 0 T,

AT RIS PR S A LTV ET,

an SHAPDFTERUVIGIDIRR 201953 A 280520206 3B 2 BET)

D&
B & = = & @&
FH FH
E A LS % B #H 42,518 -
(40, 000)
SAREITZYE LA, BN F2IEEEh e £8A, )
SHNLARMIIUIEC, 7272 L, BRI OHA 13/ L TREH,
KOMWITEBRRICLDBD ST, FEOBEFICITIEENTEY 8 A,
am FIERFRA L DGR RE 20193 A 2 A7 52020638 2 B T)
FIZEBZRA EDERFHAR
X 4 EAEE [S5HEERA| B SMES  [SEHEMHA| D
A EOREIREB| A c EDBEIRRED|
=5 =5 % =5 &5M %
2 3 = 4 14 33.3 - — —

FIEBIR 213, B (EIES L OCREE T T 5 EES 145 LRICHE SN AERREATH Y . SIICHT 5 Y
77 v FIRBRIEBIRA L 13, SMB C A BGESHARTT,

am F-ESMERNG ¥, EESMERNAIENIBRNGIRTEREHELTVAERLHOBCHAIRR
(201953 A2 HM 52020063 A 2B T)
HUFEHIITSWERA, FERASMMICTEERTEENI b TR A,
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am A ANEE DB (20205 3 B 2 BH%E)

NE
A (EEEERIBETR
EA GRER) N HE
-1 X
X % 5 5BBIRLT AR LE
REE® R W OB BALE oW s sEnE | 2&2nE | 25%E
T T % % % % %
¥ % & 56, 000 56, 277 74.9 - - - 74.9
(BR< 2 mM)| (6600 (56277 (74.9) (-) (-) (-) 74.9)
- = 56, 000 56, 277 7.9 - _ - 74,9
= " (56, 000) (56, 277) (74.9) (-) (-) (-) (74.9)
% O)WITIEEGE cHEE T,
SRR IL, M EERKEIC kM D Rl EI A,
SHNLAREIIUIEC, 7272 L, BRI OHA 13/ N L TREH,
N—HITFANZ L,
B (ERIEiREITR
EA GRER) N HE
# *
e L il il X mEe®| ¥ @ B | BEEAH
% e e
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