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APPLIED MATERIALS INC (7 %) 106 | 408,635 3,855 | AMERICAN INTERNATIONAL GROUP (7411) 65.5| 462,737 7. 064
REGIONS FINANCIAL CORP (7 XU ) 227.5 354, 650 1,558 | INTUIT INC (77 XU #) 34.63 440, 092 12,708
TWENTY-FIRST CENTURY FOX-A (7 XL7) 104.1| 349,959 3,361 | LOWE'S COS INC (74U 7) 54.77 | 429,814 7.847
DISCOVER FINANCIAL SERVICES (7XU#) 41.8 307,519 7,356 | ALLSTATE CORP (7 XU #) 52.13 417,653 8,011
CAPITAL ONE FINANCIAL CORP (7 XU 7) 30.8 303, 106 9,841 | BIOGEN INC (77 XU #) 12.37 414,377 33, 498
MCDONALD'S CORP (7 XU 73) 21.4| 301,510 14, 089 | DISCOVER FINANCIAL SERVICES (7 %U7) 50 | 392,490 7,849

(1) SEEFZEURZE.
(E2) FERADBRAREIEENET,
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% m 0% | & & | 7550 % i OB | & & | 7650
F0O M ] F0O FA A
CHIMERA INVESTMENT CORP (7 XU ) 76.5 142, 166 1, 858 | CHIMERA INVESTMENT CORP (7 XU ) 76.5 151,118 1,975
ISTAR INC (7 XU #H) 80 101, 207 1,265 | ISTAR INC (7 XU #) 80 101,999 1,274
INVESCO MORTGAGE CAPITAL (7 XU7) 34.1 56, 035 1,643 | INVESCO MORTGAGE CAPITAL (ZXU#) 34.1 56, 540 1,658
REDWOOD TRUST INC (ZXU#) 24.7 43,187 1, 748 | ARMOUR RESIDENTIAL REIT INC (ZXU#) 18.89 47,369 2,507
MID-AMERICA APARTMENT COMM (7 XU ) 3.7 39,226 10, 601 | REDWOOD TRUST INC (Z XU #) 24.7 44,527 1,802
MID-AMERICA APARTMENT COMM (7 XU 1) 3.7 39,833 10, 765
ANWORTH MORTGAGE ASSET CORP (7 XU#) 45,1 25, 747 570
DYNEX CAPITAL INC (XU #) 22.5 16, 893 750
GE1) SEBEFZELRE.
GE2) SREOBAXGIEUIET,
WEANEERHER
(1) SEH
W B % 7 X
% m N ) ¥ B B % m =
® & e EasE | BaREaE
Btk Btk FrAUA - RIL FH
(ZXUAH)
BROADRIDGE FINANCIAL SOLUTIO 23 — — — | 15FREAT
VALIDUS HOLDINGS LTD 187 — — — | SRt
QORVO INC — 54 364 41,018 | IB&REIMT
AFLAC INC 124.5 — — — | SRt
ADOBE SYSTEMS INC — 7 88 9,938 | BRI
HONEYWELL INTERNATIONAL INC — 19 240 27,015 | EXREf - T—E'R
AUTOZONE INC 2.6 3 28 W 608 | —HEEmEL - TR
AUTODESK INC — 28 241 27.166 | I&ERILT
MOODY'S CORP 76 — — — | SR
CITIGROUP INC — 57 340 38,255 | &Rt
ARCHER-DANIELS-MIDLAND CO 358.7 — — — | &ENFERD
APPLE INC — 17 240 27,030 | BRI
DISCOVER FINANCIAL SERVICES 95.1 13.1 91 10,289 | &&
BOEING CO/THE 371.3 278.3 4,992 561,148 | B&EF - b—E'X
CINCINNATI FINANCIAL CORP 16 — — — | &R
ADVANCED ENERGY INDUSTRIES — 21 146 16,470 | SR
LEGG MASON INC — 94 334 37,550 | =@
RENAISSANCERE HOLDINGS LTD — 39 574 64,587 | &Rl
AMERIPRISE FINANCIAL INC 85 180 2,348 264,007 | &%
DOLLAR GENERAL CORP — 61 436 49,091 | —fHBE - —EX
WHITE MOUNTAINS INSURANCE GP 16 — — — | SR
MOSAIC CO/THE 145 — — — | &=
DELTA AIR LINES INC 269.9 247.9 1,161 130,598 | EARES - T—E'R
CORNING INC 488 531 1,449 162,938 | &Rl
MORGAN STANLEY — 53 236 26,563 | &Rl
BRIGHT HORIZONS FAMILY SOLUT 32 — — — | MHEE - H—EX
DUNKIN' BRANDS GROUP INC 90.3 — — — | —EBE - H—ER
MSCI INC 9 — — — | =R
FAIR ISAAC CORP 1 — — — | 15k
LENNOX INTERNATIONAL INC 18 14 240 27.010 | EXRE - T—EX
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MIDDLEBY CORP 12 — — — | &RE - U—EX
JACK IN THE BOX INC 34 — — — | —RBEER - U—EX
FCB FINANCIAL HOLDINGS-CL A 32 — — — | =R
ACUITY BRANDS INC 6 — — — | &R - PR
GARTNER INC 55 — — — | 1R
MONSTER BEVERAGE CORP — 61 285 32,087 | £ELED
SMITH (A.O.) CORP 17 — — — | &&EH - U—EX
DEERE & CO 205.1 — — — | &R - U—EX
QUANTA SERVICES INC — 154 571 64,218 | EARS - —EX
POOL CORP 17 — — — | —ROEEE - U—EX
HARMONIC INC — 204 118 13,299 | IEEREdl
PENSKE AUTOMOTIVE GROUP INC — 83 399 44,938 | —fRBEER - T—EX
NASDAQ INC 25 — — — | =R/
DANA INC — 283 542 60,978 | —fRBEER - —EX
COGNEX CORP — 16 129 14,532 | BB
MEDNAX INC 21.8 — — — | NIVRTT
WYNDHAM WORLDWIDE CORP 40 — — — | —ROEER - U—EX
AVIS BUDGET GROUP INC 5 65 208 23,401 | &R - —ER
TORO CO — 42 259 29174 | &XEF - —EX
NCR CORPORATION — 162 720 81,029 | Bl
CHIPOTLE MEXICAN GRILL INC — 3 118 13,365 | —fMOHER - U—EXR
SENSIENT TECHNOLOGIES CORP 44 — — — | &=
BOB EVANS FARMS 71 — — — | —RBEER - U—EX
CUMMINS INC — 104 1,604 180,358 | &EARL - U—EX
ACTIVISION BLIZZARD INC 36 — - — | BRI
NORDSON CORP 5 — — — | & - U—EX
COPART INC — 21 129 14,587 | &EXRFL - U—EX
ELLIE MAE INC " — — — | 1EERA
LPL FINANCIAL HOLDINGS INC — 40 164 18,447 | &%
HCA HOLDINGS INC 132.9 33.9 284 31,976 | NVART T
MARKETAXESS HOLDINGS INC " — — — | =R/
SOTHEBY'S — 41 194 21,811 | —MHER - T—ER
PRIMERICA INC — 22 179 20,190 | @4
FRANKLIN RESOURCES INC — 370 1,555 174,835 | &7k
FLUOR CORP 45.5 — — — | AR - X
AMAZON. COM INC 2 3 257 28,897 | —MOHERM - U—ER
ASBURY AUTOMOTIVE GROUP — 33 203 22,848 | —fROEBR - U—EX
EDWARDS LIFESCIENCES CORP 10 — — — [ NLVRT T
AES CORP 475.7 — — — | R@BEE
L3 TECHNOLOGIES INC 46 — — — | EAE - U—EX
CARPENTER TECHNOLOGY — 88 331 37,299 | &M
FRESH DEL MONTE PRODUCE INC 144 — — — | &ELFED
GROUP 1 AUTOMOTIVE INC — 22 169 19,000 | —fEHER - T—EX
EVEREST RE GROUP LTD — 26 611 68,726 | @Y
EVERCORE PARTNERS INC-CL A — 51 41 46,203 | &%
AMERISOURCEBERGEN CORP 168. 2 — — — | NIVRATT
MACY'S INC 186 — — — | —ROEER - U—EX
JOHN BEAN TECHNOLOGIES CORP 24 — — — | &R - U—ER
LINCOLN ELECTRIC HOLDINGS — 15 131 14,814 | &&F - U—EX
MASIMO CORP 27 — — — [ NLVRT T
NETSCOUT SYSTEMS INC — 64 240 27,083 | 1B¥Riil
PEGASYSTEMS INC — 29 124 14,048 | 1BERELA;MT
UNITED RENTALS INC 8 63 787 88,507 | BAES - H—EX
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COHERENT INC 14 — — — | 1EERE
FISERV INC 113.4 28 326 36,727 | 1B
GENERAL ELECTRIC CO — 360 1,071 120,420 | &EAREL - T—EX
NORWEGIAN CRUISE LINE HOLDIN — 26 132 14,933 | —HEY - U—EX
PANERA BREAD COMPANY-CLASS A 19 — — — | —ROBEH - U—EX
GENESCO INC — 24 139 15,673 | —fEER - U—EX
GOLDMAN SACHS GROUP INC — 208 5,033 565,800 | &%
MRC GLOBAL INC — 179 318 35,812 | &ARf - —EX
EXPRESS INC — 128 13 12,804 | —fRBEERF - U—EX
SONIC AUTOMOTIVE INC-CLASS A — 96 195 21,958 | —fHER - T—EX
ALPHABET INC-CL C 2 3 254 28,608 | 1BERECA;M
HIBBETT SPORTS INC 70 — — — | —RBEEH - U—EX
WD-40 CO 13 — — — | EELER
SCANSOURCE INC — 22 87 9,866 | 1EHRIXIMT
ATRION CORPORATION 12.71 — — — [ NLVRT T
BRAVO BRIO RESTAURANT GROUP 242 — — — | —BEER - U—EX
EBIX INC 33 — — — | B
MCGRATH RENTCORP 140 — — — | &R - U—ER
AMERICAN AIRLINES GROUP INC 172.8 153.8 641 72,087 | &XEF - —EX
HOME DEPOT INC — 17 251 28,241 | —ROEER - U—ER
WABASH NATIONAL CORP — 29 60 6,7% | BXE - —EX
ARCH CAPITAL GROUP LTD 263 — — — | =Rt
HAWAIIAN HOLDINGS INC 34 — - — |EFRE - U—EX
FORTUNE BRANDS HOME & SECURI 25 41 249 28,083 | AR - —EX
FRANCESCAS HOLDINGS CORP — 72 m 12,568 | —fMHER - U—EX
AEGION CORP — 92 212 23,806 | EARS - —EX
JOHNSON & JOHNSON — 10 127 14,386 | NUVAT 7
VITAMIN SHOPPE INC 74 — - — | —ROEEH - U—EX
LOWE'S COS INC 452.7 — — — | —REEM - U—EX
LOEWS CORP 262.4 — — — | =@
LINCOLN NATIONAL CORP — 210 1,407 158,241 | &R/
MCDONALD'S CORP 433.4 294. 4 3,791 426,140 | —MOHEEM - T—ER
3M CO — 13 250 28,202 | EARS - U—ER
FACEBOOK INC-A — 18 251 28,312 | 1BERECM
MANPOWERGROUP INC 35 13 1,161 130,542 | &&RL - U—EX
S&P GLOBAL INC — 18 233 26,238 | =R
SUMMIT MATERIALS INC -CL A — 163 380 42,798 | F=H4
MOTOROLA SOLUTIONS INC 21.5 — — — | 1EERE
MONSANTO CO 259.8 — — — | =M
ROCKWELL AUTOMATION INC — 16 249 28,046 | EAES - T—EX
MASCO CORP 46 — — — | &R - —ER
MARSH & MCLENNAN COS — 48 360 40,480 | &%
MARRIOTT INTERNATIONAL -CL A 128 27 239 26,912 | —MOHEERM - U—ER
NETAPP INC 164.7 244.7 1,026 115,380 | 1B#REA;MT
MICROCHIP TECHNOLOGY INC — 18 133 15,042 | 1BERELAT
NORTHROP GRUMMAN CORP 72.9 — — — |EFRE - U—EX
XYLEM INC 31 — — — | E&E - U—EX
NEWELL BRANDS INC 33 52 252 28,388 | —MRHERL - T—ER
ALTRIA GROUP INC 23 16 120 13,592 | &ENFED
PARKER HANNIFIN CORP 100 — — — | &R - U—ER
PRUDENTIAL FINANCIAL INC — 12 130 14,718 | &%
AXIS CAPITAL HOLDINGS LTD 312 — — — | =R/
QUALCOMM INC 852.7 — — — | 1B
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SCRIPPS NETWORKS INTER-CL A 39.5 29.5 233 26,231 | —MHER - T—EX
QUEST DIAGNOSTICS INC — 45 446 50,160 | NLRT 7
AUTONATION INC — 26 114 12,835 | —fMUHER - U—EXR
REGIONS FINANCIAL CORP 159 1,220 1,815 204,046 | =R
SYMANTEC CORP — 39% 1,212 136,311 | 1B#REAMT
STANLEY BLACK & DECKER INC 13 — — — | &R - R
NAVIENT CORP — 9 145 16,368 | &A%
SYSCO CORP 30 — — — | EELE®
TRAVELERS COS INC/THE 197 — — — | &R&
SOUTHWEST AIRLINES CO — 370 1,977 222,287 | BAXE - T—EX
SHERWIN-WILLIAMS CO/THE 5 — — — | =M
TIMKEN CO — 77 346 38,980 | &EARS - —EX
UNITED TECHNOLOGIES CORP — 52 590 00,344 | EAXEF - F—EX
VOYA FINANCIAL INC 33 133 522 58,675 | &@%
UNITEDHEALTH GROUP INC — 17 285 32,101 | NVRT T
VALERO ENERGY CORP 138.2 165.2 1,132 127,249 | TRILF—
WASTE MANAGEMENT INC 24 34 248 27,939 | EXEF - —EX
WABTEC CORP — 15 115 13,027 | &XRFL - U—EX
UNITED CONTINENTAL HOLDINGS — 9 641 72,005 | &R - —EX
WHOLE FOODS MARKET INC 274 — — — | EELER
VISA INC-CLASS A SHARES 19 — — — | 1EERA
PULTEGROUP INC 129 194 460 51,766 | —MHER - —EX
NVIDIA CORP 17 — — — | 1B
TERADATA CORP 156 — — — | 1EERE
NETGEAR INC 36 — - — | 1B
NRG ENERGY INC 62 — — — | RmBE
TWENTY-FIRST CENTURY FOX-A 555.7 664.7 2,035 228,843 | —MEHER - T—EX
OSHKOSH CORP 12 — — — | &FRE - X
BRINKER INTERNATIONAL INC 73 — — — | —RBEEM - U—EX
YUM! BRANDS INC — 32 205 23,044 | —ROEBR - U—EX
TAKE-TWO INTERACTIVE SOFTWRE — 22 127 14,315 | IB#REAMT
ALLIANCE DATA SYSTEMS CORP — 6 146 16,491 | 1B
BANK OF AMERICA CORP — 148 361 40,639 | &%
NORDSTROM INC — 94 400 44,988 | —MHEM - T—ER
AMERICAN EXPRESS CO — 115 906 101,921 | &R/
ALASKA AIR GROUP INC — 39 369 41,565 | EAE - —EX
AMERICAN INTERNATIONAL GROUP 439.2 188. 2 1,173 131,935 | &Rk
SKYWORKS SOLUTIONS INC — 17 166 18,762 | 1B¥RELAMT
AVERY DENNISON CORP 4 — — — | &M
EMERSON ELECTRIC CO 407.3 — — — | &&E - U—EX
CONSTELLATION BRANDS INC-A 10 — — — | EELHERD
APPLIED MATERIALS INC 373.2 709.2 2,806 315,428 | 1R
NATIONAL OILWELL VARCO INC 64 — — — | IXRILF—
EQUIFAX INC 13 — — — | EARE - U—-EX
GAP INC/THE 137.1 — — — | —REEM - U—EX
GILEAD SCIENCES INC — 564 3,875 435,577 | NIVAT T
CHICO'S FAS INC — 149 209 23,513 | —MBER - T—EX
CAPITAL ONE FINANCIAL CORP — 128 1,110 124,852 | &7k
INTERPUBLIC GROUP OF COS INC 67 — — — | —ROEEE - U—EX
HARTFORD FINANCIAL SVCS GRP 35.4 — — — | =R/
ILLINOIS TOOL WORKS 246.2 — — — | &R - X
SIRIUS XM HOLDINGS INC 752 3,151 1,673 188,065 | —MEER - U—EX
SEALED AIR CORP 34.4 — — — | &M
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INTUITIVE SURGICAL INC — 450 50,582 | NLRT T
CALPINE CORP 101 — — — | AEBEE
CARMAX INC 56 78 477 53,628 | —HGHEEA - H—E'R
INGREDION INC 13 — — — | EENERR
TARGET CORP — 143 777 87,389 | —HLHEEAL - H—E'R
DOVER CORP 74 — — — | &XH - Y—ER
WW GRAINGER INC 81.1 — — — | E&F8 - U—EX
CINTAS CORP 123 — — — | &R - Y—ER
MICRON TECHNOLOGY INC — ) 10 12,373 | 1BsREAM
MONDELEZ INTERNATIONAL INC-A 766. 8 — — — | EENRS
KOHLS CORP 168 79 304 34,239 | —MOHES - T—EX
ALLSTATE CORP 336.3 51 420 47,217 | &8
EBAY INC — 406 1,372 154,289 | BB
EXPRESS SCRIPTS HOLDING CO 342 127 817 91,886 | NVAT T
TOLL BROTHERS INC — 137 498 56,051 | —RHERR - H—EZ
LEAR CORP — 25 360 40,517 | —HUHZRRL - H—ER
E*TRADE FINANCIAL CORP — 184 642 72,199 | &8
BIOGEN INC 123.7 — — — | ~ALRTT
INTEGRATED DEVICE TECH INC — 52 128 14,401 | IEERBLI
INTUIT INC 204.3 — — — | 1B
BEST BUY CO INC — 150 683 76,797 | —MHER - U—EX
BED BATH & BEYOND INC 159.5 — — — | —APEER - T—ER
CBS CORP-CLASS B NON VOTING 202.7 230.7 1,543 173,502 | —MEERM - b—EX
VCA INC 22 — — — [ NIVRT 7
COMCAST CORP-CLASS A 24 63 236 26,540 | —MEEEEE - —E'R
5 5 v R & s % B & B 16, 165. 21 17.334.6 78,483 8,821, 591
° FARB<LHEZE> 128 #81K 123 $61R <99.0% >

(£1) BERELEL. PROFMZNEZEYEETEESOMEZD & ICRESHEHARNED DSEHFECIVELINS L— b THERBLIZHDTT,

(£2) < >RIHEEERZEICHT H5HEEDHE,

(E3) FHBERDRAREETNE T,

Q) NEIBEETS
B B 5 B x
8 i N . ¥ @ &
o= ol W E B e B | BEREZE
F0O F0O FrPAUA - BRI FH
(PAUAH)
ANWORTH MORTGAGE ASSET CORP 45.1 — — —
ARMOUR RESIDENTIAL REIT INC 18. 89 — — —
DYNEX CAPITAL INC 22.5 — — —
N . D B = 86. 49 - - —
- " OB < H x> 3 $4iR — <—>
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WG E(SEHEDER WEROIRR
20174F 3 B218IRAE LE E2016F 98218 E20174 38218
= 5 5 W =* 5 B Y G
- 5F ffi %8 b % (A) BN 87,723,173
T % SENECS S 87,730, 544
7Sy 8,821,591 93.5 HHF R A 7. 371
a—JL - O—Y%. 20 600, 604 6.5 (B) BifiEEzcEE G 2, 086, 615, 831
— n FE 2,660, 650, 512
RS ERSE 9,431,195 100.0 arg A 574 034, 68
GE1) SHEEDERAIRBITIE T, (C)ZnithEHR A 2,054,028
(¥2) NEREER. BROBIZUEESEYEEXEMEOMELDE(CRE (D) HHFIEES (A+B+C) 2,172,284, 976
ESEHANED BEEHECLUELEIND LU— N CHERELZEDT (E) Bt tES S A 58 122, 390
. BB, 2181Cd EMELU— NG, 1 FPAUN KL= Ao s
1@;2.43#?@;0% BICBI3MEMBEL— & 17AUH- RJL (F) Btz S N 536, 126, 103
GE3) YMEKCHITBNERMEE (6,909,79%F M) DRESTHENRLE (G)ENEEtEERE 29, 549,742
(9,431,195F M) (CHT BHEEF, 94.5% TT, (H)&5t (D+E+F+G) 1, 607, 586, 225
REpIEMIERSE (H) 1, 607, 586, 225

BEE. 8F. TASLUBEBRDORT

20174 3 B21BIRE
18 B EN N
(A)EE 9, 444, 681, 261M
J-)b-0-V%F 451, 040, 689
%l (GHibER) 8,821,591, 372
RINAE 155, 826, 038
RINECH 16,223,162
(B)&fE 534, 844,137
e 187, 844,137
ESN 347,000, 000
(C)fuEmERE (A-B) 8,909, 837,124
TR 7,302, 250, 899
RERRIE TR 1,607, 586, 225
(D) ZEFOIER 7,302, 250, 89901
1RO E#E(HEE (C D) 12,2011

*HIE[CH (T2 TTAERIFN0, 382, 689, 538F). HHIRICH T 2 EBINRETASHF
135,650, 258F9. [EIAEHITTAEERIG3, 216, 088, 8971 C I o

*BER(CRBFDETY—T 7 Y RERETRE I DREBEDTARF, I40
KENANYD - TP R (BEANYIHY) 1,560,903, 638, 5+ TRE/N
ANYT - T7PUR (BEANYIIRL) 5,741,347, 2611 TY,

* HHIROFH RO Y OFIEESF12, 201 T,

(1) BOEBRRELF. —SRNSORNHECTAEDERZV. TAZ
TO3EaEHEmE U, L0255 EAE L TUEENET,

(E2) ENEstERRTEd. BNEEEETALDERZVV. TAZ TES
BEERE LT LO355EFFEmE L TIEINET,
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