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MCDONALD'S CORP (7% U7) 65.3| 918,474 14,065 | HOME DEPOT INC (7 % U 7#) 59.4| 860,744 14, 490
INTUIT INC (77 XU ) 54.83| 610,027 11,125 | APPLE INC (7 XU ) 67.9| 785,041 11,561
FISERV INC (7 XU 7) 51.37| 572,253 11,139 | INTL BUSINESS MACHINES CORP (7 XU) 50.7 | 725,431 14, 308
MONDELEZ INTERNATIONAL INC-A (7 X1 ) 112.98 | 553,650 4,900 | AUTOZONE INC (7 XU #) 6.14| 545,662 88,870
BOEING CO/THE (7 %U#A) 33.33| 541,303 16, 240 | TIME WARNER INC (7 XU 7) 60.5| 491,728 8,127
QUALCOMM INC (7 % U7) 9.24 | 510,520 5,304 | NVR INC (7 XU 7) 2.55| 484,621 | 190,047
EMERSON ELECTRIC CO (7 XU#) 86.73 | 464,471 5,355 | FISERV INC (7 % U7) 42.73| 476,887 11,160
CORNING INC (7 XU 7) 206.6| 451,622 2,185 | FEDEX CORP (7 41U A) 26.9| 444,738 16,533
AMERICAN INTERNAT\ONALGROU (7XUn) 60.82 | 388,853 6,393 | OREILLY AUTOMOTIVE INC (74U ) 14.2 | 433,809 30, 549
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PIEDMONT OFFICE REALTY TRU-A (7 XU7) 22.52 47,432 2,106 | AMERICAN CAPITAL AGENCY CORP (7 417) 64| 123,939 1,936
CHIMERA INVESTMENT CORP (7 XU 1) 30. 06 42,380 1,409
AMERICAN CAPITAL AGENCY CORP (7 U7) 14 32,582 2,327
ARMOUR RESIDENTIAL REIT INC_(ZXU) 8.99 19,937 2,217
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(E2) BEADRARBIEFIHET.
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VALIDUS HOLDINGS LTD 130 102 472 52,523 | &Rl
AFLAC INC - 1825 3,058 30,00 | SR
CF INDUSTRIES HOLDINGS INC 238 — — — | =M
WR BERKLEY CORP 20 — — | SRt
AUTOZONE INC 45 2.6 204 22,681 | —fiHEES - H—ER
DUN & BRADSTREET CORP 19 — — — | BXE - —ER
HESS CORP — 71.3 379 42,160 | T=R)LF—
ARCHER-DANIELS-MIDLAND CO — 263.7 1,007 111,985 | &5ENER
APPLE INC 630 - - = | e
DISCOVER FINANCIAL SERVICES — 394.1 1,951 216,957 | &&/4
BOEING CO/THE 296 478.3 6, 251 694,966 | BEXRE - —EX
CINCINNATI FINANCIAL CORP 80 — — — | &R
LEIDOS HOLDINGS INC 91 — — — | 15FREAT
JPMORGAN CHASE & CO 66 — — — | =Rk
LEGG MASON INC 235 101.7 349 38,847 | &Rl
CIGNA CORP 139 — — | NIVAT T
RENAISSANCERE HOLDINGS LTD 26 — — — | &R
AMERIPRISE FINANCIAL INC 119 149 1,391 154,677 | &Rl
DOLLAR GENERAL CORP 97 — — — | —MHEE - H—EX
HERBALIFE LTD 97 — — — | &EENER
MOSAIC CO/THE 395 110.5 330 36,693 | =4
DELTA AIR LINES INC — 539.9 2,624 291,820 | BAREL - —E'R
CORNING INC 686 787 1,577 175,331 | &5k
CISCO SYSTEMS INC 150 — — | 15T
BRIGHT HORIZONS FAMILY SOLUT 192 — — — | —MHEE - H—EX
DUNKIN' BRANDS GROUP INC — 137.3 630 70,000 | —fHEEES - H—ER
SERVICE CORP INTERNATIONAL 143 — — — | —MEEE - b—ER
LENNOX INTERNATIONAL INC 50 — — — | BREf - H—E'R
CREDIT ACCEPTANCE CORP 8 — — | &R
JACK IN THE BOX INC 17 — — | —EBE - H—ER
MANHATTAN ASSOCIATES INC 120 — — — | 15FREAT
SS&C TECHNOLOGIES HOLDINGS 125 — — — | BT
FCB FINANCIAL HOLDINGS-CL A 128 — — — | =R
ACUITY BRANDS INC 20 — — — | BREf - H—E'R
WHITEWAVE FOODS CO 110 — — | BENER
COLUMBIA SPORTSWEAR CO 130 — — — | —EBE - —ER
DEERE & CO 26 298. 1 2,476 275,258 | BXRE - —EX
OUTERWALL INC 68 — — — | —RHEE - H—EX
CROCS INC 336 — — — | MHEE - H—EX
CLEARWATER PAPER CORP 87 30 142 15,861 | &4
GRIFFON CORP 251 — — — | BREf - H—E'R
STEINER LEISURE LTD 86 — — | Zfth
MYERS INDUSTRIES INC 305 — — | =M
CAI INTERNATIONAL INC 366 — — — | BXE - —ER
HELEN OF TROY LTD 62 — — — | MHEE - H—EX
MEDIFAST INC 36 — — — | &ENER
DILLARDS INC-CL A 29 — — — | —MEBE - —ER
NEUSTAR INC-CLASS A 180 — — | 15ERE
POLYONE CORPORATION 69 — — | =M
ASPEN INSURANCE HOLDINGS LTD 110 — — — | &R
POLYCOM INC 159 — — — | 15FREA
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ALAMO GROUP INC 90 — — — | &R - U—ER
POOL CORP 16 — — — | BB - U—EX
CHEESECAKE FACTORY INC/THE 14 — — — | —REEM - U—EX
WALKER & DUNLOP INC 188 — — — | =R/
ACTUANT CORP-A 28 — — — | E&E - X
GLOBAL PAYMENTS INC 49 — — — | 1A
TIME WARNER INC 235 — — — | —MOBER - T—EX
MOOG INC-CLASS A — 55.6 258 28,778 | EARf - U—ER
EPLUS INC 5 — — — | 15
CRA INTERNATIONAL INC 66 — — — | &&RE - U—EX
DANA HOLDING CORP — 259 361 40,195 | —fRBE&ER - T—EX
MEDNAX INC — 50.8 315 35,081 | NLRT 7
WYNDHAM WORLDWIDE CORP 161 161 1,272 141,486 | —RBEER - U—EX
AVIS BUDGET GROUP INC — 156. 1 446 49,631 | AR - —EX
CNO FINANCIAL GROUP INC 381 251 463 51,538 | &Rt
BOB EVANS FARMS 100 32 151 16,801 | —ROHER - T—ER
CUMMINS INC — 94.7 1,037 115,363 | &A&RL - T—EX
KAISER ALUMINUM CORP 5 — — — |
NORDSON CORP — 84.1 649 72,14 | BXEF - H—EX
ELLIE MAE INC 50 — — — | BRI
HCA HOLDINGS INC — 130.9 964 107,278 | NILRT 7
SCIENCE APPLICATIONS INTE 2 — — — | 15
EXPEDITORS INTL WASH INC 114 — — — | & - U—EX
FLUOR CORP — 197.5 1,082 120,297 | &A&RL - U—EX
EXPEDIA INC 38 — — — | —RBEER - U—EX
ASBURY AUTOMOTIVE GROUP — 48.6 286 31,871 | —MEEM - T—ER
DIAMOND RESORTS INTERNATIONA — 132.2 330 36,697 | —MOHEEM - TR
AES CORP — 1,133.7 1,307 145,316 | NimEB
EVEREST RE GROUP LTD 71 — — — | =R/
AMERISOURCEBERGEN CORP — 165. 2 1,418 157,721 | NJVRT 7
MACY'S INC 189 m 488 54,258 | —fRHEER - —EX
DISCOVERY COMMUNICATIONS-A 133 — — — | —RBER - U—EX
FORTINET INC 320 — — — | B
UNITED RENTALS INC — 173 1,096 121,875 | &EARFL - U—EX
FISERV INC 211 297.4 2,992 332,702 | IEERELAM
GENERAL DYNAMICS CORP 212 — — — | EFE - U—EX
GOLDMAN SACHS GROUP INC 12 — — — | @
STARZ - A 56 — — — | —RBEER - U—EX
GAMESTOP CORP-CLASS A 271 — — — | —MOEER - T—EX
AAR CORP — 80. 4 177 19,726 | &EXREL - T—EX
AMERICAN AIRLINES GROUP INC — 336.8 1,417 157,631 | &R - U—EX
HOME DEPOT INC 556 — — — | —ROEEH - U—EX
HARLEY-DAVIDSON INC — 69.1 336 37,433 | —fRBER - Y—EX
HOLLYFRONTIER CORP — 259 924 102,819 | TRJLF—
INTL BUSINESS MACHINES CORP 370 — — — | 1B
PROASSURANCE CORP 4 — — — | &R/
FORTUNE BRANDS HOME & SECURI 264 — — — | &R - U—EX
MARRIOTT VACATIONS WORLD 25 — — — | —ROHEE - U—EX
JUNIPER NETWORKS INC 508 428 1,126 125,280 | 1B¥REA;MT
JETBLUE AIRWAYS CORP 230 — — — | E&FE - Y—EX
LOCKHEED MARTIN CORP 42 — — — |EFE - U—EX
LOWE'S COS INC 642 658.7 4,875 542,031 | —MEH&ER - T—EX
LOEWS CORP — 358.4 1,389 154,432 | &R/
LINCOLN NATIONAL CORP 45 — — — | =R/
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MCDONALD'S CORP — 487.4 6,002 667,333 | —HEHERE - U—ER
PHILLIPS 66 351 — — — | TRLE-
MOTOROLA SOLUTIONS INC — 146.5 1,066 118,613 | 1&sRIxil
ROVI CORP 340 — — — | 1R
MONSANTO CO 77 280.8 2,609 290,064 | Ze#t
MASCO CORP 420 — — — | &AM - U—ER
GROUPON INC — 1,060.3 440 48,917 | —fEEBEE - T—ER
MARRIOTT INTERNATIONAL -CL A 78 £3.4 311 34,641 | —fEHBEE - T—ER
NETAPP INC 136 39%.7 1,057 117.573 | E3RELdH
NIKE INC -CL B 45 — — — | —AEHEA - TR
NORTHROP GRUMMAN CORP 103 78.9 1,506 167.453 | &AR - Y—E'R
PHILIP MORRIS INTERNATIONAL — 110 1,087 120,941 | EELBD
WESTERN UNION CO 326 — — — | 1B
NEWELL RUBBERMAID INC 356 — — — | —mEEH - —EX
OREILLY AUTOMOTIVE INC 100 — — — | —REHEE - TR
PARKER HANNIFIN CORP — 100.8 1,134 126,089 | AR - H—E'R
NVR INC 15 6.1 1,042 115,947 | —REeS - T—ER
PRUDENTIAL FINANCIAL INC 60 — — — | &
QUALCOMM INC — 590.7 3,035 337,402 | BRIl
CEVA INC 20 — — — | 1B
SCRIPPS NETWORKS INTER-CL A 67 196.5 1,283 142,647 | —RHEEE - T—ER
AUTONATION INC 202 — — — | —AEHEE - TR
SYMANTEC CORP — 542, 1 1,015 112,876 | t&sRixil
TRAVELERS COS INC/THE 229 308 3,567 39,606 | RS
AT&T INC — 272 1, 064 118,291 | BREEY—ER
SOUTHWEST AIRLINES CO 250 — — — | &AM - U—ER
SHERWIN-WILLIAMS CO/THE 2% — — — | &#
TIMKEN CO 160 — — — | &AH - —ER
TENNECO INC — 2.7 472 52,52 | —fEHBEAL - T—ER
TESORO CORP 103 — — — | zxLE—
MARATHON PETROLEUM CORP 430 — — — | TRLE—
VERISIGN INC 20 — — — | 1B
VALERO ENERGY CORP — 235.2 1,509 167,812 | TRILF—
ANTHEM INC 188 — — — [ ~ALRTT
WELLS FARGO & CO 45 3.5 166 18,520 | &t
XEROX CORP 386 — — — | 1R
WHOLE FOODS MARKET INC — 309 1,017 113,085 | 55EMHBD
VISA INC-CLASS A SHARES 70 — — — | 1B
LIBERTY INTERACTIVE CORP Q-A 183 — — — | —mEEAM - -
NETGEAR INC M _ _ I PPl
NRG ENERGY INC — 290.9 406 45,145 | e
TORCHMARK CORP 47 — — — |2
TWENTY-FIRST CENTURY FOX-A — 436.7 1,230 136,808 | —AHER - T—ER
OCEANEERING INTL INC — 142.6 487 54,232 | TRILF—
BRINKER INTERNATIONAL INC 79 — — — | —HEBE - PR
TAKE-TWO INTERACTIVE SOFTWRE 74 — — — | BRI
AMERICAN EXPRESS CO — 168.4 1,011 112,475 | 288
AMERICAN INTERNATIONAL GROUP 77 368.2 1,958 217,680 | &Rt
ASHLAND INC 114 — — — | &M
AVERY DENNISON CORP 48 — — — | &#M
EMERSON ELECTRIC CO — 647.3 3,543 393,910 | EARf - T—ER
FAIRCHILD SEMICONDUCTOR INTE 318 — — — | 1B
AMGEN INC 25 — — — [ AR T
APPLIED MATERIALS INC — 867.2 1,758 195,512 | 1Rl
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EQUIFAX INC 81 — — — | &R - Y—ER
GAP INC/THE 175 468. 1 1,399 155,595 | —fGHEE - —EX
CHICO'S FAS INC — 249.7 316 35,206 | —HEHERL - H—E'R
FEDEX CORP 181 — — — | BXREf - T—ER
CITRIX SYSTEMS INC 157 — — — | BRI
HARTFORD FINANCIAL SVCS GRP 220 464. 4 2,142 238,156 | &@%
ILLINOIS TOOL WORKS 8 65. 2 656 72,975 | EXREf - H—EX
SIRIUS XM HOLDINGS INC — 4,148.9 1,634 181,725 | —RGEEE - Y—EX
SEALED AIR CORP — 246. 4 1,164 129,428 | &%
CALPINE CORP 191 — — — | NEEEE
INGREDION INC 75 — — — | EENEG
WW GRAINGER INC — 80. 1 1,815 201,780 | EAH - U—E'R
CVS HEALTH CORP 39 — — — | BEENER
KANSAS CITY SOUTHERN 50 — — — | BXRE - —EX
MONDELEZ INTERNATIONAL INC-A — 819.8 3,343 371,657 | £ENER
KOHLS CORP 135 — — — | —REEE - Y—EX
APACHE CORP 97 — — — | IRILF—
ALLSTATE CORP 73 119.3 801 89,124 | %R/
EXPRESS SCRIPTS HOLDING CO 587 365 2,467 274,260 | N2 T
ALLEGIANT TRAVEL CO 26 — — — | BXRE - —EX
PROGRESSIVE CORP 280 — — — | TRt
BIOGEN INC — 64.7 1,593 177,163 | NJLRT 7
STARBUCKS CORP 130 — — — | OB - Y—EX
INTUIT INC 28 348.3 3,511 390, 418 | |1&ERELAMT
BED BATH & BEYOND INC 101 22.5 1,097 122,019 | —REME - U—E'R
CBS CORP-CLASS B NON VOTING — 312.7 1,696 188,588 | —fHERS - H—ER
VIACOM INC-CLASS B 289 — — — | —REEE - Y—EX
VISTEON CORP 75 09 383 42,581 | —HEHEEL - H—E'R
BIG LOTS INC 129 — — — | —EEH - Y—EX
5 5> v Rp oA =t % B = B 21,218 25,908, 2 111, 830 12,432, 160
’ = ° A< > 140 54 81 $54m <96. 5%>

(E1) MERESHES. BROFMHZNEEEYBETEEEOMEZD &ICRESHEHANED DTETECIVELHINS U — b THERELIZHDTT,

(x2)
(£3) SHERDEARBEUIBTo

< >HIFHEEFEREEIC T 2FHMlEAD L,

Q) SRR AT
B = 5 7 %
% m N - ¥ m &
O = 0 = N E R B | BEBRRZE
FO F0O FFZAUA - RIL FH
(FAUM)

ARMOUR RESIDENTIAL REIT INC — 8.99 186 20, 767
CHIMERA INVESTMENT CORP —_ 30. 06 17 46, 417
PIEDMONT OFFICE REALTY TRU-A — 22.52 451 50, 146
AMERICAN CAPITAL AGENCY CORP 50 — — —
A =t O B * 28 50 61.57 1,055 117, 331
8 G RE < HES T 3 8 Z565%>

(E1) HERESEH. BROKMZNEEEYBETERSOMEZ & (CRAGEHRARNDTEDDHEFTECIVBEHINZ U— S THERELILDBDTY,

(x2)
(£3) FHERDEIRBIE B To

< >HIFHEEFEREEIC T 2FHMlEAD L,
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20164F 3 B18HIRAE LE E2015 9 198 F20166 3 5180
= 5 5 W =* 5 B Y G
- 5F ffi &R B % (A) BN 132, 518, 675M
T % SZEBCHE 132, 498, 756
%t 12, 432, 160 92.4 SZEVFS 19,919
eI 117,331 0.9 (B)gggﬁmﬁ*ﬂﬁ & 1‘3‘?? ;2? ggg
O—)L - O—VE. Z0fth 909, 306 6.7 FERIE AN 2,719, 986, 471
== 5 (C) ZnfthER A 2,153,364
R E{SSTMEREE 13, 458, 798 100.0 (D) SERiERS (A+B+C) “ 1.277. 873, 288
GX1) SHEEOBMRBEIBT, (E) sifpigtistss 2,342,043, 970
(¥2) NEREER. BROBIZUBEESEYEBEXEREOMELZD S (CRE (F)BiEEns A 378,124, 527
BREBARNED D EFECIVEREINZ U— N THERELIZDDT G)iEnEEEE 71,795, 313
T, Bd. 3ABEACBIBBEB/EL— g 17X UH- Rb= EHiggJE'_(ST*??%G) 757 841, 468
1M 17MHTY . . My . ’
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(13,458, 798F) (ST BHHE(E. 95.8% TY .

BEE. 8F. TASLUBEBRDORT

20165 3 B188IR1E
18 B EN N
(A)EE 13,514, 373, 529
J—)b-0—-V%F 294,229,228
%l (FHiER) 12,432,160, 922
REEFEEEZS (GHER) 117,331,175
ENION- 652, 349, 532
RINECH 18,302, 672
(B)&f& 626, 177, 542
ES/v 607, 477, 542
R 18,700, 000
(C)yuBERE (A-B) 12, 888, 195, 987
LA 12,130, 354, 519
KRR 757,841, 468
(D) ZEEFOE 12,130, 354, 51901
1RO E#E(HEE (C D) 10, 625

*HIE[CH (T2 TTAERIF13, 856, 825, 305M). HHIRICH T 2 EBINRETAZHF
590, 904, 687F3. EIREITTALR(L2, 317,375, 473F3C Y,
*BER(CRBFDEYY—T 7 Y RERENRE I 2REBEDTARF, I

KENANYD - TP R (BEANYIHY) 2,205, 803,654/, 5+ TRE/N

ANYT - T7UR (BEANYIIRL) 9,924,550, 8653 T,
* HHIROFH RO ) OFEEESEF10, 625 T,

(1) BOERRE L, —SBBENSORNERETACDERZV. TAZ
TEHGEAEE LT, LO25GERE U THEENE T,
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